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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has duly
caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: March 25, 2003
FINANCIAL ASSET SECURITIES CORP.

By: \""’—%_ﬁ

Name:

Title: FRANK Y. SKIBO
SENIOR VICE PRESIDENT
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) are privileged and intended for
use by the addressee only. These Computational Materials have been prepared by Greenwich Capital Markets,
Inc. in reliance upon information furnished by the issuer of the securities and its affiliates. These Computational
Materials are furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities.
They may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting
advisors for the purposes of evaluating said material.

Numerous assumptions were used in preparing the Computational Materials which may or may not be reflected
therein. As such, no assurance can be given as to the Computational Materials’ accuracy, appropriateness or
completeness in any particular context; nor as to whether the Computational Materials and/or the assumptions
upon which they are based reflect present market conditions or future market performance. These Computational
Materials should not be construed as either projections or predictions or as legal, tax, financial or accounting
advice.

Any weighted average lives, yields and principal payment periods shown in the Computational Materials are
based on prepayments assumptions, and changes in such prepayment assumptions may dramatically affect such
weighted average lives, yields and principal payment periods. In addition, it is possible that prepayments on the
underlying assets will occur at rates slower or faster than the rates shown in the attached Computational Materials.
Furthermore, unless otherwise provided, the Computational Materials assume no losses on the underlying assets
and no interest shortfall. The specific characteristics of the securities may differ from those shown in the
Computational Materials due to differences between the actual underlying assets and the hypothetical underlying
assets used in preparing the Computational Materials. The principal amount and designation of any security
described in the Computational Materials are subject to change prior to issuance. Neither Greenwich Capital
Markets, Inc. nor any of its affiliates makes any representation or warranty as to the actual rate or timing of
payments on any of the underlying assets or the payments or yield on the securities.

Although a registration statement (including the Prospectus) relating to the securities discussed in this
communication has been filed with the Securities and Exchange Commission and is effective, the final prospectus
supplement relating to the securities discussed in this communication has not been filed with Securities and
Exchange Commission. This communication shall not constitute an offer to sell or the solicitation of an offer to
buy nor shall there be any sale of the securities discussed in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or qualification of such securities under the securities
laws of any such state. Prospective purchasers are referred to the final prospectus supplement relating to the
securities discussed in this communication for definitive Computational Materials and any matter discussed in this
communication. Once available, a final prospectus and prospectus supplement may be obtained by contacting the
Greenwich Capital Markets, Inc. Trading Desk at (203) 625-6160.

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors
must be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate
risks. Investors should make every effort to consider the risks of these securities.

If you have received this communication in error, please notify the sending party immediately by te]ephone and
return the original to such party by mail.
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» RBS Greenwich Capital

LS

Fremont 2003-1 Joans with 1st and 2nd lien in pool

Pool
CON
CON
CON
CON
NC
CON
CON
NC
NC
NC
NC
CON
CON
NC
CON
CON
CON
CON
NC
NC
CON
NC
NC
CON
NC
NC
CON
NC
NC
NC
CON
CON
CON
CON
NC
CON
CON
NC
CON
NC
NC
NC
CON
NC
CON
CON
NC
CON
CON
NC
NC
CON
NC
CON
CON
CON
CON
NC
NC
NC
CON
NC
CON
CON
NC
CON
NC
NC

A

Loan# City

7000061035 MARLTON
7000061039 MARLTON
6000043889 LYNN
6000043963 LYNN
1000090958 STANTON
1000091029 STANTON
1000088076 MESA
1000089705 MESA

1000091965 NORTHRIDGE AREA
1000092225 NORTHRIDGE AREA
1000093032 NORTH HOLLYWOOD
1000093149 NORTH HOLLYWOOD

1000084752 SEATTLE
1000084816 SEATTLE
5000050155 BLAINE
5000050166 BLAINE
7000057570 WILLINGBORO
7000058022 WILLINGBORO
7000059338 MONROE
7000059346 MONROE
7000060008 TULARE
7000060009 TULARE
6000036264 RICHMOND
6000036283 RICHMOND
6000044130 WINTER GARDEN
6000044144 WINTER GARDEN
1000086512 HASTINGS
1000091054 HASTINGS
1000092905 MILPITAS
1000093033 MILPITAL
6000043623 CLAYTON
6000043634 CLAYTON
6000045468 KNIGHTDALE
6000045473 KHIGHTDALE
6000000281 WELLINGTON
6000000282 WELLINGTON
5000051497 CHICAGQO
5000051800 CHICAGO
1000093089 OCEANSIDE
1000093166 OCEANSIDE
1000092237 SYLMAR (AREA)
1000092358 SYLMAR (AREA)
6000043261 MIDDLEBURG
6000043272 MIDDLEBURG
5000052063 CLARKSTON
5000052075 CLARKSTON
5000051422 CHICAGO
5000051623 CHICAGO
6000041060 CENTRAL ISLIP
6000041061 CENTRAL ISLIP
7000049612 TRENTON
7000049650 TRENTON
1000093724 SURPRISE
1000093763 SURPRISE
1000089921 TUCSON
1000090737 TUCSON
6000041956 BOWIE
6000041970 BOWIE
6000044625 SURFSIDE BEACH
6000044684 SURFSIDE BEACH
5000051108 MANSFIELD
5000051124 MANSFIELD
6000043513 TARPON SPRINGS
6000043520 TARPON SPRINGS
1000089189 CONWAY
1000089345 CONWAY
6000042399 BRONX
6000042412 BRONX

LANDNAALTA T ADMN

State

NJ
NJ
MA
MA
CA
CA
AZ
AZ
CA
CA
CA
CA

Zip Original Balance Current Balance

08053
08053
01905
01905
90680
90680
85208
85208
91326
91326
91606
91606
98177
98177
55434
55434
08638
08638
06468
06468
93274
93274
23227
23227
34787
34787
68901
68901
95035
95035
27520
27520
27545
27545
33414
33414
60644
60644
92056
92056
91342
91342
32068
32068
99403
99403
60626
60626
11722
11722
08611
08611
85379
85379
85746
85746
20716
20716
29575
29575
76063
76063
34689
34689
72032
72032
10462
10462
11774

91,890.00
5,105.00
335,700.00
18,650.00
192,150.00
10,675.00
211,500.00
11,750.00
414,000.00
23,000.00
134,400.00
33,600.00
272,000.00
68,000.00
124,000.00
31,000.00
103,500.00
5,750.00
260,000.00
65,000.00
92,800.00
23,200.00
128,000.00
8,000.00
147,891.00
§,216.00
58,400.00
14,600.00
388,000.00
97,000.00
200,000.00
50,000.00
99,450.00
5,525.00
106,320.00
26,580.00
160,800.00
31,100.00
308,000.00
77,000.00
355,095.00
19,727.00
76,500.00
4,250.00
82,960.00
20,740.00
256,000.00
64,000.00
168,000.00
42,000.00
104,400.00
5,800.00
84,000.00
21,000.00
106,470.00
5,915.00
135,999.00
33,999.00
97,600.00
24,400.00
117,540.00
6,530.00
92,700.00
5,150.00
126,900.00
7,050.00
196,000.00
12,250.00
&R 40000

91,774.64
4919.17
335,085.53
18,531.45
191,826.11
10,532.33
210,878.57
11,549.19
413,432.88
22,857.16
134,148.92
33,507.58
270,804.26
67,573.10
123,740.88
30,904.00
103,361.48
5,678.50
259,270.19
64,765.08
92,630.12
23,052.50
127,682.57
7,816.60
147,677.85
8,113.82
58,276.77
14,509.33
387,038.4]
96,702.87
199,633.93
49,730.68
99,290.83
545327
106,067.49
26,493.69
160,348.64
31,004.59
307.490.4}
76,792.51
354,445.05
19,604.48
76,397.85
4,102.74
82,703.03
20,570.02
255,545.64
63,825.20
167,739.42
41,871.34
103,945.85
5,606.60
83,828.04
20,869.60
106,209.22
581637
135,731.63
33,538.02
97,408.14
24,251.43
117,313.24
6,418.97
92,566.40
5,085.95
126,642,30
6,788.41
195,707.20
12,017.79
68 374 80

Original
LTV
90.00
95.00
90.00
95.00
90.00
95,00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
85.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
80.00
100.00
80.00
95.47
80.00
100.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
80.00
100.60
90.00
95.00
80.00
100.00
80.00
100.00
90.00
95.00
90.00
95.00
90.00
95.00
80.00
85.00
90.00

Combined
LTV

(Including Lien

Silent 2nd) Position
95.00 1st
95.00 2nd
95.00 1st
95.00 2nd
95.00 1st
95.00 2nd
95.00 Ist
95.00 2nd
95.00 1st
95.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
95.00 1st
95.00 2nd
100.00 st
100.00 2nd
100.00 1st
100.00 2nd
85.00 Ist
85.00 2nd
95.00 Ist
95.00 2nd
100.00 1st
100.00 2nd
100.00 st
100.00 2nd
100.00 1st
100.00 2nd
95.00 ist
95,00 2nd
100.00 Ist
100.00 2nd
95.47 1st
95.47 2nd
100.00 st
100.00 2nd
95.00 Ist
95.00 2nd
95.00 1st
95.00 2nd
100.00 1st
100.00 2nd
100.00 Ist
100.00 2nd
100.00 1st
100.00 2nd
95.00 1st
95.00 2nd
100.00 1st
100.00 2nd
95.00 Ist
95.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
95.00 1st
95.00 2nd
95.00 1st
95.00 2nd
95.00 1st
95.00 2nd
85.00 1st
85.00 2nd
0S5 00 st

Silent
2nd
Flag

Y
N
Y
N
Y
N
Y
N
Y
N
Y
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% RBS Greenwich Capital

Fremont 2003-1 loans with 1st and 2nd lien in pool

Pool Loan# City
CON 6000044700 LARGO
CON 5000052056 DETROIT

NC 5000052171 DETROIT
CON 1000090649 NORTHRIDGE
NC 1000090691 NORTHRIDGE

CON 1000091340 LAS VEGAS
CON 1000091356 LAS VEGAS
CON 5000051003 MAPLE HEIGHTS

NC 5000051021 MAPEL HEIGHTS
CON 5000050864 GREELEY

NC 5000051179 GREELEY

CON 7000060164 HAYWARD

NC 7000060168 HAYWARD

NC 10000911354 MISSION VIEJO
NC 1000091318 MISSION VIEJO
NC 1000089932 LOS ANGELES
NC 1000090744 LOS ANGELES
NC 1000090631 SANTA ANA
NC 1000091234 SANTA ANA

CON 6000043339 JERSEY CITY
CON 6000043347 JERSEY CITY

NC 6000043879 CAPE CORAL
CON 6000043918 CAPE CORAL
NC 6000042927 JACKSON TWP

CON 6000043446 JACKSON TWP
CON 6000036900 EUSTIS
NC 6000036925 EUSTIS

© NC 1000087250 ATLANTA

CON 1000087775 ATLANTA

NC 5000052937 BROCKTON
CON 5000052943 BROCKTON
CON 5000051941 GREELEY

NC 5000051949 GREELEY
CON 6000044411 CRESTVIEW
NC 6000044431 CRESTVIEW
CON 1000077362 LOS ANGELES
CON 1000077478 LOS ANGELES
CON 7000059234 MILFORD

NC 7000059398 MILFORD
CON 6000043766 ORLANDO
CON 6000043812 ORLANDO
CON 1000000483 LAKE HAVASU CITY

NC 1000000484 LAKE HAVASU CITY
CON 6000042002 FOREST

NC 6000042026 FOREST

NC 6000043772 NASHVILLE

CON 6000043820 NASHVILLE
CON 6000043340 MONTVILLE
NC 6000043857 MONTVILLE
CON 6000043678 JACKSONVILLE
CON 6000043696 JACKSONVILLE
CON 7000060016 PORTERVILLE
CON 7000060020 PORTERVILLE
CON 6000045280 JACKSONVILLE
CON 6000045293 JACKSONVILLE
NC 7000059427 ORLANDO

NC 7000059433 ORLANDO
CON 5000051383 CASEVILLE
NC 5000051564 CASEVILLE

CON 6000043280 RALEIGH
CON 6000043297 RALEIGH
CON 7000059131 STOCKTON
NC 7000059138 STOCKTON
CON 5000049332 DENVER
CON 5000049344 DENVER

NC 7000059812 MOUNTLAKE TERRACE
NC 7000059817 MOUNTLAKE TERRACE
NC 7000058470 KANEOHE
NC 7000058488 KANEOHE

State Zip Original Balance Current Balance
FL 33774 3,800.00 3,666.16
MI 48219 74,800.00 74,676.49
Ml 48219 18,700.00 18,583.86
CA 91324 169,280.00 168,900.71
CA 91324 42,320.00 42,202.81
NV 89156 109,600.00 109,399.39
NV 89156 27.400.00 27,333.64
OH 44137 76,000.00 75,850.60
OH 44137 19,000.00 18,882.01
co 80634 165,600.00 165,190.37
(¢¢) 80634 41,400.00 41,270.30
CA 94546 275.400.00 274,684.65
CA 94546 15,300.00 15,204.98
CA 92692 348,000.00 347,363.05
CA 92692 87,000.00 86,750.82
CA 91304 216,000.00 215,661.47
CA 91304 12,000.00 11,540.15
CA 92706 396,000.00 395,067.63
CA 92706 22,000.00 21,705.99
NJ 07305 144,000.00 143,778.23
NJ 07308 8,000.00 7,710.71
FL 33914 82,880.00 82,611.64
FL 33914 20,720.00 20,542.22
NJ 08527 108,000.00 107,659.89
N) 08527 27,000.00 26,869.27
FL 32736 225,000.00 224,247.02
FL 32736 12,500.00 12,129.34
GA 30314 95,200.00 94,922.12
GA 30314 5,600.00 5,477.49
MA 02302 220,000.00 219,439.57
MA 02302 55,000.00 54,807.38
CcO 80634 171,000.00 170,702.70
co 80634 9,500.00 9,374.05
FL 32539 84,000.00 83,815.50
FL 32539 21,000.00 20,869.60
CA 90065 247,500.00 246,189.85
CA 90065 13,750.00 13,324.58
CT 06460 140,000.00 139,751.52
CT 06460 35,000.00 34,538.97
FL 32822 106,650.00 106,456.79
FL 32822 5.925.00 5,848.06
AZ 86406 153,900.00 153,591.26
AZ 86406 8,550.00 8,224 .46
VA 24551 96,300.00 96,175.17
VA 24551 5,350.00 5,283.47
TN 37207 99,000.00 98,841.56
TN 37207 5,500.00 5,301.12
CT 06353 145,200.00 144,890.54
CT 06353 36,300.00 35,778.89
FL 32223 104,800.00 104,613.99
FL 32223 26,200.00 26,136.55
CA 93257 103,950.00 103,778.01
CA 93257 5,775.00 5,696.69
FL 32217 104,400.00 104,249.52
FL 32217 5,800.00 5,727.49
FL 32828 380,000.00 378,983.70
FL 32828 95,000.00 94,554.15
Ml 48725 110,250.00 110,073.54
Ml 48725 6,125.00 6,048.83
NC 27609 146,250.00 145,953.02
NC 27609 8,125.00 7,823.45
CA 95205 124,000.00 123,609.54
CA 95205 31,000.00 30,844.98
Cco 80211 160,000.00 159,427.29
Cco 8021} 40,000.00 39,829.19
WA 98043 171.600.00 171,157.75
WA 98043 42,900.00 42,740.78
Hl 96744 117,900.00 117,646.91

Hl 96744 6,550.00 6,451.47

Original
LTV
95.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
80.00
100.00
90.00
95.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
90.00
95.00
85.00
90.00
80.00
100.00
90.00
95.00
80.00
100.00
90.00
95.00
80.00
100.00
90.00
95.00
90.00
95.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
90.00
95.00
90.00
95.00
80.00
100.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00

Combined
LTV
(including Lien
Siient 2nd) Position
95.00 2nd
100.00 1st
100.00 Znd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 Ist
100.00 2nd
100.00 1st
100.00 2nd
95.00 Ist
95.00 2nd
100.00 1st
100.00 2nd
95.00 1st
95.00 2nd
95.00 Ist
95.00 2nd
95.00 1st
95.00 2nd
100.00 1st
100.00 2nd
100.00 Ist
100.00 2nd
95.00 Ist
95.00 2nd
90.00 ist -
90.00 2nd
100.00 st
100.00 2nd
95.00 Ist
95.00 2nd
100.00 ist
100.00 2nd
95.00 1st
95.00 2nd
100.00 Ist
100.00 2nd
95.00 ist
95.00 2nd
95.00 ist
95.00 2nd
95.00 1st
95.00 2nd
95.00 1Ist
95.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
95.00 1st
95.00 2nd
95.00 1st
95,00 2nd
100.00 ist
100.00 2nd
95.00 ist
95.00 2nd
95.00 1st
95.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 st
100.00 2nd
95.00 Ist
95.00 2nd

Silent
2nd
Flag
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» RBS Greenwich Capital

Fremont 2003-1 loans with 1st and 2nd lien in pool

Pool
NC
NC
CON
CON
NC
CON
CON
CON
NC
NC
CON
CON
NC
CON
NC
NC
NC
NC
CON
NC
CON
NC
NC
NC
NC
NC
CON
NC
NC
CON
NC
CON
CON
NC
CON
CON
CON
CON
CON
CON
NC
NC
NC
CON
NC
CON
NC
NC
CON
NC
CON
NC
NC
CON
NC
CON
CON
CON
NC
NC
NC
NC
CON
NC

Loan # City

5000050601 FORT WORTH
5000050609 FORT WORTH
7000059298 DEL REY
7000059935 DEL REY
5000052562 MACOMB TWP
5000052563 MACOMB TWP
5000052594 MIAMI
5000052616 MIAMI
6000045208 CAPE CORAL
6000045243 CAPE CORAL
6000045072 LAKE WORTH
6000045093 LAKE WORTH
5000050473 OAK LAWN
5000050569 OAK LAWN
7000059249 HAYWARD
7000059255 HAYWARD
1000090964 ROHNERT PARK
1000091114 ROHNERT PARK

State
TX
TX
Ca
CA
Ml
Ml
FL
FL
FL
FL
FL
FL
IL
IL
CA
CA
CA
CA

1000092084 NEWBURY PARK AREA CA

1000092231 NEWBURY PARK
6000042417 BELMONT
6000042430 BELMONT
7000058268 RIVERBANK
7000058604 RIVERBANK
5000051716 ARVADA
S000051731 ARVADA
5000051252 CHICAGO
5000051272 CHICAGO
5000044711 BRIDGEVIEW
5000044737 BRIDGEVIEW
5000051827 HARVARD
5000051898 HARVARD
6000043784 MIDDLEBURG
6000043791 MIDDLEBURG
5000052436 ROWLETT
5000052449 ROWLETT
6000045558 MIAMI
6000045563 MIAMI
1000091402 PHOENIX
1000093402 PHOENIX
6000039994 TAMPA
6000040013 TAMPA
5000050555 BROKEN ARROW
5000050586 BROKEN ARROW
1000088348 CHICAGO
1000088398 CHICAGO
1600090670 SAN JOSE
1000090830 SAN JOSE
1000091016 PHOENIX
1000091721 PHOENIX
5000051097 LANCASTER
5000051109 LANCASTER
5000051298 SAUK VILLAGE
5000051405 SAUK VILLAGE
6000044826 JACKSONVILLE
6000044830 JACKSONVILLE
7000061124 VALLEJO
7000061149 VALLE)O
7000057807 SANTA ROSA
7000059692 SANTA ROSA
6000043742 HOLLY HILL
6000043802 HOLLY HILL
5000051093 MARION
5000051110 MARION

CA
NC
NC
CA
CA
Cco

Wi
Total:
First Liens:
Second Liens

Zip Original Balance Current Balance

76133
76133
93616
93616
48044
48044
33178
33178
33914
33914
33463
33463
60453
60453
94544
94544
94928
94928
91320
91320
28012
28012
95367
95367
80004
80004
60636
60636
60455
60455
60033
60033
32068
32068
75089
75089
33193
33193
85043
85043
33604
33604
74011
74011
60617
60617
95116
95116
85037
85037
75146
75146
60411
60411
32222
32222
94591
94591
95404
95404
2117
32117
54950
54950

202

101

101

88,000.00
22,000.00
144,000.00
36,000.00
261,000.00
14,500.00
216,000.00
12,000.00
380,000.00
95,000.00
145,350.00
8,075.00
160,000.00
40,000.00
307,200.00
76,800.00
372,800.00
93,200.00
230,000.00
57,500.00
91,200.00
22,800.00
136,000.00
34,000.00
126.400.00
31,600.00
139,500.00
7,750.00
153,000.00
8,500.00
112,000.00
28,000.00
160,000.00
' 40,000.00
104,400.00
5,800.00
131,850.00
7,325.00
171.450.00
9,525.00
80,000.00
20,000.00
252,000.00
14,000.00
104,400.00
5,800.00
348,000.00
87,000.00
101,700.00
5,650.00
87,300.00
4,850.00
243,900.00
13,550.00
113,256.00
28,314.00
216,000.00
54,000.00
328,000.00
82,000.00
56,000.00
14,000.00
110,880.00
6,160.00
19,739,762.00
17,041,411.00
2,698,351.00

87,843.79
21,886.84
143,585.35
35,852.01
260,582.31
14,300.56
215,654.33
11,850.77
379,190.18
94,645.25
145,140.51
7,974.56
159,399.61
39,812.59
306,612.95
76,579.60
371,722.98
92,914.12
229,532.98
57,335.30
90,947.73
22,546.69
135,698.87
33,869.48
126,135.56
31,501.88
139,254.95
7,646.71
152,533.95
8,282.56
111,714.67
27,914.12
155,701.07
39,903.39
104,232.92
5,588.96
131,627.73
7,231.24
171,101.85
9,395.85
79,823.63
19,860.55
251,454.17
13,799.37
104,259.97
5,720.23
346,957.20
86,679.73
101,435.81
5,576.59
87,174.19
4,673.51
243415.65
13,369.97
113,092.78
28,245.60
215,516.06
53,797.48
327,147.99
81,731.50
55,892.13
13,902.37
110,720.21
6,075.47
19,683,776.46

Original
LTV
80.00
100.00
80.00
100.00
90.00
95.00
90.00
95.00
79.17
98.96
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
90.00
95.00
90.00
95.00
90.00
95.00
80.00
100.00
90.00
95.00
90.00
95.00
80.00
100.00
90.00
95.00
90.00
95.00
90.00
95.00
80.00
100.00
80.00
100.00
80.00
100.00
80.00
100.00
90.00
95.00
86.44

©17,003,383.36 LTV:
2,680,393.10 CLTV:

Combined
LTV

(Including Lien

Silent 2nd) Position
100.00 st
100.00 2nd
100.00 1st
100.00 2nd
95.00 st
95.00 2nd
95.00 Ist
95.00 2nd
98.96 1st
98.96 2nd
95.00 1st
95.00 2nd
100.00 st
100.00 2nd
100.00 Ist
100.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 1st
100.00 2nd
100.00 Ist
100.00 2nd
95.00 ist
95.00 2nd
95.00 ist
95.00 2nd
100.00 Ist
100.00 2nd
100.00 1st
100.00 2nd
95.00 Ist
95.00 2nd
95.00 tst
95.00 2nd
95.00 Ist
95.00 2nd
100.00 st
100.00 2nd
95.00 1st
95.00 2nd
95.00 st
95.00 2nd
100.00 Ist
100.00 2nd
95.00 1st
95.00 2nd
95.00 Ist
95.00 2nd
95.00 Ist
95.00 2nd
100.00 tst
100.00 2nd
100.00 Ist
100.00 2nd
100.00 st
100.00 2nd
100.00 Ist
100.00 2nd
95.00 1st
95.00 2nd
97.59
84.46
99.01

Silent
2nd
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% RBS Greenwich Capital

Fremont 2003-1 Group 1
Loan#  Note Date
1000082328 08/12/02 *
6000038812 09/10/02 *
7000047764 4/1/2002
1000073326 4/8/2002
1000074356 4/23/2002
5000039939 4/23/2002
1000072799 4/26/2002

7000048535 4/30/2002
1000074827 5/8/2002
6000030339 5/9/2002
5000041601 5/17/2002
6000030964  5/17/2002
100007689G  5/24/2002
7000050477 5/30/2002
6000031868 5/31/2002
7000049725 6/3/2002
5000041520 6/7/2002
1000078376 6/13/2002
5000043163 6/19/2002
1000078469 6/20/2002
7000052356 7/2/2002

1000077478 71312002
1000080264 713/12002
1000080433 7/8/2002

5000043245 7/10/2002
1000077033 7/11/2002
6000034742 7/11/2002
5000043856  7/16/2002
1000081419 7/29/2002
6000036487 7/31/2002

1000081299 8/2/2002
1000081403 R/2/2002
5000045662 8/2/2002

500004559) 8/2/2002
1000080977 8/5/2002
1000082644 8/6/2002
1000081516 8/6/2002
6000036900 8/6/12002
6000036380 8/7/2002
6000034880 8/8/2002
5000045794 8/9/2002
6000035255 81912002
5000045179 8/12/2002
1000080823 8/12/2002
6000035147 8/12/2002
1000082111 8/13/2002
7000053971 8/13/2002
5000046386  8/16/2002
1000083149 8/16/2002
6000037537 8/19/2002
1000083439 8/20/2002
1000083643 8/20/2002
1000082519 8/20/2002
5000045342 8/21/2002
7000054744 8/21/2002
5000046531  8/22/2002
6000037344 8/22/2002

1000081919 8/23/2002

First Pay Date
10/1/2002
11/1/2002

6/1/2002
6/1/2002
6/1/2002
6/1/2002
6/1/2002
6/1/2002
7/112002
7/1/2002
7/142002
11/2002
7/1/2002
7172002
74172002
77112002
8/1/2002
8/1/2002
8/1/2002
8/1/2002
8/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
9/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/172002
9/1/2002
10/1/2002
10/1/2002
10/1/2002
107172002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002

Original Balance
140,250.00
79,000.00
13,000.00
45,000.00
10,000.00
7,495.00
9,995.00
18,750.00
15,993.00
4,600.00
24,800.00
7.100.00
44,600.00
20,540.00
25,000.00
5,250.00
16,400.00
7,303.00
53,800.00
8,800.00
10.300.00
13,750.00
68,400.00
44,000.00
39,000.00
47,250.00
22,000.00
51,000.00
25,700.00
6,625.00
102,400.00
33,750.00
11,000.00
108,000.00
212,500.00
22,980.00
181,000.00
225,000.00
16,001.00
78,400.00
375,000.00
57,000.00
14,000.00
225,000.00
81,000.00
29,200.00
13,750.00
9,200.00
96,000.00
3,800.00
14,100.00
40,000.00
228,000.00
13,400.00
100,000.00
38,400.00
30,000.00
6,500.00

Current Balance Prepay Window
139,258.68 YES
78,802.60 YES
12,440.23 NO
44,571.20 NO
9.569.34 NO
7,158.75 NO
9.546.37 NO
16,402.28 NO
15.705.50 NO
4,094.15 NO
24,395.23 NO
6.336.56 NO
44,276.24 NO
20.204.75 NO
24,592.09 NO
5.046.98 NO
16.174.12 NO
7,054.16 NO
53.454.88 NO
8.666.79 NO
9.946.42 NO
13,324.58 NO
68.088.29 YES
43.609.84 NO
38.724.31 NO
46,986.31 NO
21,696.40 NO
50,868.86 YES
25,493.21 NO
6,037.59 NO
101,956.62 NO
33.526.05 NO
10.709.90 NO
107.616.36 YES
211.538.8]1 YES
22.709.61 NO
180.297.85 YES
224.247.02 YES
15.837.64 NO
78,187.05 YES
373.871.10 YES
56,888.03 YES
13.636.06 NO
224.208.97 YES
80,708.27 YES
29,046.39 NO
13,396.60 NO
8,956.57 NO
95.590.92 YES
3.532.63 NO
13,024.68 NO
39,529.85 NO
226.859.95 YES
13.048.14 NO
99.662.58 YES
37.927.52 NO
29,594.52 NO
6,335.66 NO

Page 1 of 2

Orig Prepay Term Comments

60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior 1o 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior 10 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior 10 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to0 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02




»% RBS Greenwich Capital

Fremont 2003-1 Group 1

Loan#
7000055235
1000084918
5000044737
7000055691
7000055750
1000081233
1000084622
1000084750
1000085099
5000047346
7000054706
1000084987
1000085208
5000047430
6000036283
6000036731
6000037736
6000038054
5000045650
5000045614
5000046080
5000047446
5000047562
7000053116
600003848)
1000085324
5000045800
6000038695
7000055650
7000055764
1000084839
5000047335
6000000257
5000047254
5000047696
5000047099
6000034792
5000046927
5000047484
1000085429
5000047146
5000046929
1000084548
6000038574
5000046624
1000083325
1000083997
5000044984
?000956734

1000083830 [0/08/02 =+
" 6000038994 10/09/02 %

Note Date
8/23/2002
8/26/2002
8/26/2002
8/26/2002
8/26/2002
8/26/2002
8/27/2002
8/28/2002
8/28/2002
8/28/2002
8/28/2002
8/28/2002
8/29/2002
8/29/2002
812972002
8/29/2002
8/29/2002
8/29/2002
8/29/2002
8/3072002
8/30/2002
8/30/2002
8/30/2002
8/30/2002
8/30/2002

9/3/2002

9/3/2002

9/3/2002

9/3/2002

9/3/2002

9/3/2002

9/4/2002

9/4/2002

9/6/2002

9/6/2002

9/6/2002

9/9/2002
9/10/2002
9/10/2002
9/12/2002
9/1212002
9/1312002
9/16/2002
9/16/2002
9/18/2002
9/19/2002
9/20/2002
9/25/2002
912772002

First Pay Date
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
11/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
10/1/2002
11/1/2002
11/1/2002
11/42002
10/1/2002
117172002

117172002
11/1/2002
117172002
10/1/2002
1171/2002
11/1/2002
11/1/2002
117172002
11/1/2002
11/1/2002
11/1/2002
11/1/2002
11/1/2002
117172002
117172002
11/1/2002
11/1/2002
11/172002
111172002

Original Balance
5.000.00
11,000.00
8,500.00
39,000.00
7,000.00
268,000.00
11,150.00
23,200.00
14,750.00
53,000.00
39.200.00
284 400.00
7.750.00
20,500.00
8,000.00
6,800.00
23,400.00
6,700.00
111.600.00
11,325.00
64,000.00
33.980.00
19,100.00
34,020.00
240,000.00
8,450.00
221,400.00
18,168.00
5,000.00
36,000.00
242,000.00
9.,500.00
10,500.00
49,284.00
53,000.00
75,200.00
138.000.00
74,800.00
69,700.00
25,518.00
14,700.00
158.100.00
17,500.00
61,200.00
225.060.00
62,600.00
261.000.00
71,100.00

16,300.00

Current Balance Prepay Window
4,613.94 NO
10,709.79 NO
8,282.56 NO
38,757.09 NO
6.812.46 NO
266,975.40 YES
10.851.84 NO
22,919.99 NO
14.360.82 NO
52.669.93 NO
38986.46 NO
283,627.53 YES
7.545.52 NO
20,257.86 NO
7.816.60 NO
6.723.62 NO
23,149.69 NO
6,523.23 NO
111.248.25 YES
11.026.47 NO
63.663.39 NO
33.797.13 NO
18.607.01 NO
33.770.71 NO
239,004.8] YES
8.272.97 NO
220.624.19 NO
17.964.06 NO
4.689.58 NO
35.843.07 NO
241,044.59 YES
9.292.29 NO
10.222.26 NO
49.038.18 NO
52,752.78 NO
74.857.62 YES
137,770.22 YES
74.560.65 YES
69.543.23 YES
25.402.84 NO
14,377.69 NO
157,717.18 YES
17.117.21 NO
61.037.18 YES
224,308.72 YES
62,297.63 NO
260.057.59 NO
70.933.14 YES
16.133.55 NO

Total:

Loans to be removed:

2

6,743,327.00

216,850.00

96770320
19,565.93 YES

6,699,899.03

216,366.45

Orig Prepay Term Comments

60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
50 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated priar to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02
60 Originated prior to 10/01/02

50°Will bé removed from poci
e ~‘6/0",W11| be removed from. poo).

* Loans did not have an origination date in data tape. Data was obiained from Custodian after preparation of marketing malerials

** Loans to be removed from Group 1, as they do not meet current Freddie Mac guidelines

Page 2 of 2
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Tier 1 1998 'ACA ARM Prepayment Stress

0
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7.315125
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20.245133
22563834
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36.164583
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43.882493
42.407381
44.05008
44.295528
46.224239
46.836269
46.017151
4649513
45.307021
43.911928
41.25588
40.164511
39.557808
38.692107
37.198311
36.506497
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32.383763
32.554996
32.791298

2.321429
4642857
6.964286
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Tier 1 199¢ ACA FRM Prepayment Stress

0
3.6038647
3.852573
4.617104
7.929232
8.441481
9.159667
9.949471
12.59386
14.44858
15.77308
18.23258
20.52453
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21.282651
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3403566
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35.17941
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33.21021
29.84976
28.21231
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28.21231
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2.933333
4.4
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7.333333
8.8
10.26667
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13.2
14.66667
16.13333
176
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22
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233
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Tier One 1998 Vintage ARM's CPR
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FRHE 03-1

Balance $15,757,000.00
Coupon 3.20125
Settle 4/29/2003
Prepay 100 PPC
Default 627 *INVESCO
Loss Severity 40%
Servicer Advances 100%
Liquidation Lag 0
TRIGGERS FAIL
Principal Writedown 1 73,476.70 (0.47%)

Total Collat Loss 49,098,513.98 (14.02%)




FRHE 03-1

Balance
Coupon
Settle

Prepay

Default

Loss Severity

Servicer Advances

Liquidation Lag

TRIGGERS

Principal Writedown
Total Collat Loss

$8,404,000.00

4.55125
4/29/2003

100 PPC

338 *INVESCO
40%

100%

0

FAIL

19,249.18 (0.23%)
34,492,004.16 (9.85%)




FRHE 03-1

Balance $6,478,000.00
Coupon 4.85125
Settle 4/29/2003
Prepay 100 PPC
Default 238 *INVESCO
Loss Severity 40%
Servicer Advances 100%
Liquidation Lag 0
TRIGGERS FAIL

Principa! Writedown
Total Collat Loss

11,509.22 (0.18%)
27,089,848.68 (7.74%)
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0.00
0.00
0.00
0.00
0.00
0.04
0.07
0.12
0.16
0.24
0.35
0.50
0.67
0.86
1.08
1.26
1.48
1.71
1.94
2.17
2.40
2.64
2.88
3.16
342
3.71
3.97
4.23
4.48
4.73
4.96
5.24
5.50
5.74
6.00
6.24
6.46
6.67
6.87
7.08
7.28
7.49
7.87
7.85
8.00
8.15

40% Severity




47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
89
70
71
72
73
74
75
76

8.27
8.44
8.59
8.72
8.90
9.06
9.21
9.35
9.47
9.59
8.70
9.80
9.90
10.02
10.12
10.21
10.30
10.38
10.45
10.52
10.62
10.62
10.62
10.62
10.62
10.62
10.62
10.62
.05 thereafter
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Z2_frhe0301_mkt - Price/Yield - M5

Balance $6,478,000.00 Delay 0
Coupon 4.85125 Dated 4/29/2003
Settle 4/29/2003 First Payment 5/25/2003
Prepay 50 PPC 100 PPC 160 PPC
Default 30.23 “FITCH_NIM 18.15 *FITCH_NIM 13.7 *FITCH_NIM
Loss Severity 40% 40% 40%
Servicer Advances 100% 100% 100%
Liquidation Lag 0 0 0
TRIGGERS FAIL FAIL FAIL
Principal Writedown 29,418.74 (0.45%) 43,831.62 (0.68%) 41,987.06 (0.65%)

Total Collat Loss  42,341,573.31 (12.09%)  25421,761.76 (7.26%)  17,446,646.83 (4.98%)

Index
Mult / Margin
Cap / Fioor
200 PPC
15.21 *FITCH_NIM
40%
100%
0
FAIL

44,382.81 (0.69%)
13,974,464 .57 (3.99%)

LIBOR_1MO | 0
1/3.55
999/0

WAC 8.253795325

NET
WAM

7.743795
346
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FRHE 03-1 M4

Balance
Coupon
Settle

Prepay

Default

Loss Severity
Liquidation Lag
LIBOR
TRIGGERS

Principal Writedown
Total Collat Loss

$8,404,000.00
4.55125
4/29/2003

100 PPC

308 *INVESCO
40%

0

5

FAIL

39,756.82 (0.47%)
32,630,409.13 (9.32%)

Delay
Dated
First Payment

100 PPC

265.5 *INVESCO
45%

0

5

FAIL

31,304.52 (0.37%)
33,158,120.21 (9.47%)

0
4/29/2003
5/25/2003




FRHE 03-1 M5

Balance

Coupon

Settle
Prepay
Default

Loss Severity
Liguidation Lag
LIBOR
TRIGGERS

Principal Writedown
Total Collat Loss

$6,478,000.00
4.85125
4/29/2003

100 PPC

219.1 *INVESCO
40%

0

5

FAIL

19,781.53 (0.31%)
25,653,648.12 (7.33%)

Delay
Dated
First Payment

100 PPC

191.5 *INVESCO

45%

0

5

FAIL

3,155.42 (0.05%)
26,067,254.42 (7.44%)

0
4/29/2003
5/25/2003
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials”) are privileged and intended for
use by the addressee only. These Computational Materials have been prepared by Greenwich Capital Markets,
Inc. in reliance upon information furnished by the issuer of the securities and its affiliates. These Computational
Materials are furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities.
They may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting
advisors for the purposes of evaluating said material.

Numerous assumptions were used in preparing the Computational Materials which may or may not be reflected
therein. As such, no assurance can be given as to the Computational Materials’ accuracy, appropriateness or
completeness in any particular context; nor as to whether the Computational Materials and/or the assumptions
upon which they are based reflect present market conditions or future market performance. These Computational
Materials should not be construed as either projections or predictions or as legal, tax, financial or accounting
advice.

Any weighted average lives, yields and principal payment periods shown in the Computational Materials are
based on prepayments assumptions, and changes in such prepayment assumptions may dramatically affect such
weighted average lives, yields and principal payment periods. In addition, it is possible that prepayments on the
underlying assets will occur at rates slower or faster than the rates shown in the attached Computational Materials.
Furthermore, unless otherwise provided, the Computational Materials assume no losses on the underlying assets
and no interest shortfall. The specific characteristics of the securities may differ from those shown in the
Computational Materials due to differences between the actual underlying assets and the hypothetical underlying
assets used in preparing the Computational Materials. The principal amount and designation of any security
described in the Computational Materials are subject to change prior to issuance. Neither Greenwich Capital
Markets, Inc. nor any of its affiliates makes any representation or warranty as to the actual rate or timing of
payments on any of the underlying assets or the payments or yield on the securities.

Although a registration statement (including the Prospectus) relating to the securities discussed in this
communication has been filed with the Securities and Exchange Commission and is effective, the final prospectus
supplement relating to the securities discussed in this communication has not been filed with Securities and
Exchange Commission. This communication shall not constitute an offer to sell or the solicitation of an offer to
buy nor shall there be any sale of the securities discussed in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or qualification of such securities under the securities
laws of any such state. Prospective purchasers are referred to the final prospectus supplement relating to the
securities discussed in this communication for definitive Computational Materials and any matter discussed in this
communication. Once available, a final prospectus and prospectus supplement may be obtained by contacting the
Greenwich Capital Markets, Inc. Trading Desk at (203) 625-6160.

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors
must be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate
risks. Investors should make every effort to consider the risks of these securities.

If you have received this communication in error, please notify the sending party immediately by telephone and
return the original to such party by mail.
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»% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently verified by Greenwich
Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind and expressly disclaims
all liability for any use or misuse of the contents hereof. Greenwich Cupital Markets, Inc. assumes no responsibility for the accuracy of any material contained herein.

Fremont 2003-1 All Loans
03/01/2003 SCHEDULED BALANCES

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GRADE: Mortgage Loans the Cutoff Date the Cutoff Date
A+SE 1,319 176,806,095.41 50.49
ASE 441 65,017,092.14 18.57
B 223 32,301,104.60 9.22
A- 184 25,319,749.65 7.23
BSE 73 10,991,529.98 314
A-SE 73 10,559,306.08 3.02
C 70 9,236,997.19 2.64
A 90 9,044,302.70 2.58
C- 37 5,622,395.79 1.61
CSE 21 3,702,027.57 1.06
D 11 1,561,408.86 0.45

Total 2,542 350,162,009.97 100.00
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X% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently verified by
Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind and
expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no responsibility for the accuracy of
any material contained herein.

- The information contained herein will be superseded by the description of the morigage loans contained in the prospectus supplement. Such information
supersedes the information in all prior collateral term sheets, if any.

Fremont 2003-1 All Loans

03/01/2003 BALANCES

Weighted Average Debt Ratio: 42.59 % 295 58.22 %
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Debt Ratio (%): Mortgage Loans the Cutoff Date the Cutoff Date
2.95 - 5.00 2 95,410.96 0.03
5.01 - 10.00 5 406,760.23 0.12
10.01 - 15.00 23 2,878,776.99 0.82
15.01 - 20.00 29 4,046,007.77 1.16
20.01 - 25.00 82 8,706,023.13 2.49
25.01 - 30.00 137 16,960,728.04 4.84
30.01 - 35.00 250 31,101,942.86 8.88
35.01 - 40.00 350 44,988,637.20 12.85
40.01 - 45.00 506 72,319,051.59 20.65
45.01 - 50.00 791 106,013,230.05 30.28
50.01 - 55.00 362 61,659,420.09 17.61
55.01 - 58.22 S 986,021.06 0.28
Total 2,542 350,162,009.97 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Qutstanding as of Outstanding as of
Silent Second Flag: Mortgage Loans the Cutoff Date the Cutoff Date
No Silent 2nd 2,053 267,828,771.85 76.49
Has 2nd Jien 489 82,333,238.12 23.5]
Total 2,542 350,162,009.97 100.00
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FRHE03-01 Excess Spread

Per

0 Apr 28, 2003 0.00
1 May 25, 2003 1.771,847.71
2 Jun 25, 2003 1,241,700.21
3 Jul 25, 2003 1,255,355.77
4 Aug 25, 2003 1.214,275.18
5 Sep 25, 2003 1,198,951.74
6 Oct 25, 2003 1,196,028.03
7 Nov 25, 2003 1.122,004.51
8 Dec 25, 2003 1,104,411.60
9 Jan 25, 2004 1.028 486.84
10 Feb 25, 2004 977,621.89
" Mar 25, 2004 981,889.95
12 Apr 25, 2004 871.935.01
13 May 25, 2004 847,095.88
14 Jun 25, 2004 763.694.84
15 Jul 25, 2004 740.928.49
16 Aug 25, 2004 $60,560.56
17 Sep 25, 2004 608.348.32
18 Oct 25, 2004 605.410.39
19 Nov 25, 2004 §29,298.61
20 Dec 25, 2004 §33,548.40
21 Jan 25, 2005 808,505.09
22 Feb 25, 2005 747,543.46
23 Mar 26, 2005 774,006.50
24 Apr 25, 2005 667.392.77
25 May 25, 2005 659,980.10
26 Jun 25, 2005 601.860.72
27 Jul 25, 2005 675470.59
28 Aug 25, 2005 612,604.74
29 Sep 25, 2005 §74,636.83
30 Oct 25, 2005 661,534.47
| Nov 25, 2005 608,095.34
32 Dec 25, 2005 498,895.23
3 Jan 25, 2006 480,891.00
34 Feb 25, 2006 452,89473
35 Mar 25, 2006 479,082.05
36 Apr 25,2008 403,703.18
37 May 25, 2008 397.309.21
38 Jun 25, 2006 343,457.61
39 Jul 25, 2006 363,084.82
40 Aug 25, 2006 334,367.81
41 Sep 25, 2008 313,913.75
42 Oct 25, 2006 313.834.35
43 Nov 25, 2006 286,140.76
44 Oec¢ 25, 2006 286,570.80
45 Jan 25, 2007 271,187.59
48 Feb 25, 2007 256,750.11
47 Mar 25, 2007 277,317.75
48 Apr 25, 2007 230.400.44
49 May 25, 2007 228,281.08
50 Jun 25, 2007 206,117.33
§1 Jul 25, 2007 213,280.45
52 Aug 25, 2007 162,667.75
53 Sep 25, 2007 182,378.00
54 0Oct 25, 2007 181,924.86
55 Nov 25, 2007 164,335.50
56 Dec 25, 2007 164,718.49
57 Jan 25, 2008 150,394.04
58 Feb 25, 2008 143,761.92
59 Mar 25, 2008 152,311.17
60 Apr 25, 2008 133,104.82
61 May 25, 2008 134,218.27
62 Jun 25, 2008 106,221.06
63 Jul 25, 2008 109,978.11
64 Aug 25, 2008 98,455.17
65 Sep 25, 2008 93,831.22
66 Oct 25, 2008 95,336.52
67 Nov 25, 2008 85,526.19
68 Dec 25, 2008 87,094.31
69 Jan 25, 2009 80.391.57
70 Feb 25, 2008 76,900.97
7" Mar 25, 2008 87,648.33
72 Apr 25, 2009 70,699.62
73 May 25, 2009 72,000.44
74 Jun 25, 2009 65,127.03
75 Jub 25, 2009 67,476.99
76 Aug 25, 2009 61,204.94
77 Sep 2§, 2009 58,938.03
78 Oct 25, 2009 £0.181.88
79 Nov 25, 2009 54,853.30
80 Dec 25, 2008 56,045 .63
g1 Jan 25, 2010 51,488.44
82 Fab 25, 2010 49,825.89
83 Mar 25, 2010 56,409.00
84 Apr 25,2010 46,824.80
85 May 25, 2010 47,81046
86 Jun 25,2010 43,643.38
87 Jul 25, 2010 4442571
88 Aug 25, 2010 40,585.66
89 Sep 25, 2010 38,104.99
90 Oct 25, 2010 39,723.69
91 Nov 25, 2010 36,592.52
92 Dec 25, 2010 37,390.50
a Jan 25, 2011 34,5544
94 Feb 25,2011 33.607.11
95 Mar 25, 2011 3745551

96 Apr 25, 2011 31,843.88

Date COLLAT XS SPRDS$ COLLAT XS SPRD %

0.00
6.07
431
4.42
434
436
443
425
4.28
4.08
3.98
411
3.76
377
351
3.52
3.26
312
3.22
294
3.09
489
473
5.12
461
477
4.54

3.83

4.58

442




FRHE03-01 Excess Spread

Per Date COLLAT XS SPRD$ COLLAT XS SPRD %
0 Apr 29, 2003 0.00 0.00
1 May 25, 2003 1,771,847.71 8.07
2 Jun 25, 2003 1.660,744.46 576
3 Jul 25, 2003 1,655,788.43 5.82
4 Aug 25, 2003 1.617,751.63 5.78
5 Sep 25, 2003 1,582,705.63 5.79
6 Oct 25, 2003 1,680,378.12 5.86
7 Nov 25, 2003 1,517.323.82 574
8 Dec 25, 2003 1,481,125.19 5.74
9 Jan 25, 2004 1.419,826.14 5.64
10 Feb 26, 2004 1,369,804.96 5.58
1" Mar 25, 2004 1,346,550.43 5.64
12 Apr 25, 2004 1.250,112.03 5.39
13 May 25, 2004 1,195.861.47 5.32
14 Jun 25, 2004 1,109,000.84 5.10
15 Jui 25, 2004 1,065,083.63 5.06
16 Aug 25, 2004 985,657.43 4.86
17 Sep 25, 2004 925,383.86 474
18 Oct 25, 2004 891,444.76 475
19 Nov 25, 2004 816,702.81 4.53
20 Dec 25, 2004 796,316.14 4.61
21 Jan 25, 2005 942.816.78 571
22 Feb 25, 2005 883,565.11 5.59
23 Mar 25, 2005 880,679.33 5.83
24 Apr 25, 2005 780.435.1% 5.40
25 May 25, 2005 750,474.77 542
26 Jun 25, 2005 690,818.78 522
27 Jul 25, 2005 714,048.21 5.64
28 Aug 25, 2005 651,887.65 5.38
29 Sep 25, 2005 609,080.70 5.25
30 Oct 25, 2005 £87.000.11 5.29
31 Nov 25, 2005 £34,840.94 5.03
32 Dec 25, 2005 518,184.34 5.09
33 Jan 25, 2006 507,524.22 521
34 Feb 25, 2006 477,108.95 5.12
35 Mar 25, 2008 4960,088.95 5.49
36 Apr 25, 2006 42457737 497
37 May 25, 2006 414,912.91 5.06
38 Jun 25, 2006 367,299.75 4.69
39 Jul 25, 2006 382,396.37 5.09
40 Aug 25, 2006 356.124.93 4.95
41 Sep 25, 2006 337,445.86 4.90
42 Ocat 25, 2006 333.487.69 5.06
43 Nov 25, 2006 307,887.67 4.87
44 Dec 25, 2006 304,922.46 §.04
45 Jan 25, 2007 291,275.33 5.02
46 Feb 25, 2007 276,290.10 497
47 Mar 25, 2007 289,318.92 543
48 Apr 25, 2007 248,952.48 4.88
49 May 25, 2007 24458167 5.00
50 Jun 25, 2007 224,513.60 4.79
51 Jul 25, 2007 229,048.02 5.10
52 Aug 25, 2007 210,109.40 488
53 Sep 25, 2007 199,316.64 4.83
54 Oct 25, 2007 196,430.72 497
55 Nov 25, 2007 179,730.46 474
56 Dec 25, 2007 177,613.46 4.88
57 Jan 25, 2008 166,212.80 4.77
58 Feb 25, 2008 158.116.25 4.73
59 Mar 25, 2008 162,433.93 5.06
60 Apr 25, 2008 144,155.69 4.69
61 May 25, 2008 143,404.39 4.86
62 Jun 25, 2008 117,242.37 4.14
83 Ju! 25, 2008 118,967.85 4.38
64 Aug 25, 2008 109,147.02 418
65 Sep 25, 2008 104,880.67 4.20
66 Oct 25, 2008 105,529.28 4.40
67 Nov 25, 2008 96,780.03 4.21
68 Dec 25, 2008 97,281.49 4.41
69 Jan 25, 2009 90,587.94 4.27
70 Feb 25, 2009 86,807.38 427
71 Mar 25, 2009 94,575.37 4.84
72 Apr 25, 2008 79,620.01 4.25
73 May 25, 2008 79.661.88 443
74 Jun 25, 2009 73,053.58 423
75 Jul 25, 2009 74,744 45 4.51
76 Aug 25, 2009 68,771.79 432
7 Sep 25, 2009 66,161.04 4.33
78 Oct 25, 2009 66.539.98 4.53
79 Nov 25, 2009 61,355.92 4.35
80 Dec 25, 2009 61,736.80 4.56
81 Jan 25, 2010 5§7,710.79 4.44
82 Feb 25,2010 55,6456.37 4.45
83 Mar 25, 2010 60.434.37 5.03
84 Apr 25, 2010 51.846.85 4.49
85 May 25, 2010 52.040.99 4.69
86 Jun 25, 2010 48,086.17 4.51
87 Jul 25, 2010 48,533.49 4.74
88 Aug 25, 2010 44,903.56 4.56
89 Sep 25,2010 43,236.33 457
S0 0ct 25, 2010 43,358.26 4.77
g1 Nov 25, 2010 40,302.58 461
82 Dec 25, 2010 40,548.69 4.83
93 Jan 25, 2011 38,086.30 472
94 Feb 25, 2011 36.861.35 475
95 Mar 25, 2011 39,678.77 5.32
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Per

O NP WN O

(S S IS S T N i S P DWW WwWww QW W WRNMNMNDNNMNMNMDNNODRADN 2 2 @ a2 a2

Date

Apr 29, 2003
May 25, 2003
Jun 25, 2003
Jul 25, 2003
Aug 25, 2003
Sep 25, 2003
Oct 25, 2003
Nov 25, 2003
Dec 25, 2003
Jan 25, 2004
Feb 25, 2004
Mar 25, 2004
Apr 25, 2004
May 25, 2004
Jun 25, 2004
Jul 25, 2004
Aug 25, 2004
Sep 25, 2004
Oct 25, 2004
Nov 25, 2004
Dec 25, 2004
Jan 25, 2005
Feb 25, 2005
Mar 25, 2005
Apr 25, 2005
May 25, 2006
Jun 25, 2005
Jul 25, 2005
Aug 25, 2005
Sep 25, 2005
Oct 25, 2005
Nov 25, 2005
Dec 25, 2005
Jan 25, 2006
Feb 25, 2006
Mar 25, 2006
Apr 25, 2006
May 25, 2006
Jun 25, 2006
Jul 25, 2006
Aug 25, 2006
Sep 25, 2006
Oct 25, 2006
Nov 25, 2006
Dec 25, 2006
Jan 25, 2007
Feb 25, 2007
Mar 25, 2007
Apr 25, 2007
May 25, 2007
Jun 25, 2007
Jul 25, 2007
Aug 25, 2007
Sep 25, 2007
Oct 25, 2007
Nov 25, 2007
Dec 25, 2007
Jan 25, 2008
Feb 25, 2008
Mar 25, 2008

FLAT o
COLLAT XS SPRD$ COLLAT XS SPRD %

0.00
1,771,847.71
1,662,729.63
1,660,883.13
1,621,670.62
1,598,051.32
1,589,460.67
1,545,029.36
1,532,245.99
1,485,229.52
1,453,617.38
1,452,163.66
1,387,460.58
1,367,987.42
1,317,831.84
1,296,168.55
1,245,312.23
1,208,164.79
1,183,759.69
1,132,704.93
1,111,782.90
1,095,326.22
1,056,958.70
1,064,242.19

984,049.74
960,233.20
915,955.34
893,824.03
852,351.79
822,138.98
802,427.54
764,811.69
746,400.36
712,142.85
686,614.64
686,500.43
638,083.85
622,786.42
595,472.64
590,984.65
568,392.82
552,122.17
541,439.81
518,738.14
508,496.55
486,451.93
470,781.70
471,489.61
440,976.71
431,756.50
413,105.35
404,487 .51
387,039.30
374,645.56
366,856.69
351,065.67
343,783.66
329,006.92
318,516.30
315,495.14

0.00
6.07
575
5.81
575
5.74
5.80
573
5.79
572
5.71
583
5.70
5.75
5.68
5.74
5.67
5.66
5.71
5.64
572
5.83
5.82
6.00
5.80
5.85
5.77
5.82
574
573
5.78
5.70
575
5.67
5.66
5.85
5.62
5.67
5.60
5.75
572
574
5.82
5.76
5.84
578
578
5.98
5.78
5.85
579
5.86
579
5.79
5.86
5.80
5.87
5.80
5.80
5.94

. FORWARD
COLLAT XS SPRD$ COLLAT XS SPRD %

0.00
1,771,847.71
1,662,729.63
1,666,104.82
1,633,444.42
1,612,143.70
1,605,516.06
1,560,642.81
1,525,645.53
1,474,688.26
1,434,237.53
1,419,013.72
1,327,623.72
1,276,355.63
1,190,448.07
1,151,109.37
1,073,811.20
1,016,467.14

987,653.34
013,824.27
900,276.31
1,078,478.59
1,022,705.10
1,031,306.33
926,131.25
902,153.45
842,009.81
877,193.47
811,724.20
768,492.31
749,615.65
692,732.19
678,933.07
672,823.15
640,524.79
663,558.66
584,402.82
576,033.56
533,791.81
563,672.89
517,626.22
49744514
492,862.44
458,301.79
454,758.72
438,922.78
420,283.44
442,270.50
385,822.09
382,050.78
364,540.38
363,806.70
337,280.94
323,523.40
322,012.20
298,320.11
297,542.45
282,508.76
271,424.04
280,343.00

0.00
6.07
575
583
5.79
5.79
5.86
575
576
5.68
5.64
570
545
5.37
513
5.10
4.89
4.76
477
4.55
463
574
5.63
5.87
545
5.49
5.30

. 571

5.46
5.35
5.39
5.15
5.22
5.35
526
5.64
5.13
523
5.01
537
5.19
5.15
5.28
5.07
5.20
518
513
558
5.03
5.15
4.93
5.23
5.01
4.96
5.11
4.89
5.03
4.94
4.90
523




Per
61
62
63

65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
106
107
108
109
110
11
112
113
114
115
116
117
118
119

Date

May 25, 2008
Jun 25, 2008
Jul 25, 2008
Aug 25, 2008
Sep 25, 2008
Oct 25, 2008
Nov 25, 2008
Dec 25, 2008
Jan 25, 2009
Feb 25, 2009
Mar 25, 2009
Apr 25, 2009
May 25, 2009
Jun 25, 2009
Jul 25, 2009
Aug 25, 2009
Sep 25, 2009
Oct 25, 2009
Nov 25, 2009
Dec 25, 2009
Jan 25, 2010
Feb 25, 2010
Mar 25, 2010
Apr 25, 2010
May 25, 2010
Jun 25, 2010
Jul 25, 2010
Aug 25, 2010
Sep 25, 2010
Oct 25, 2010
Nov 25, 2010
Dec 25, 2010
Jan 25, 2011
Feb 25, 2011
Mar 25, 2011
Apr 25, 2011
May 25, 2011
Jun 25, 2011
Jul 25, 2011
Aug 25, 2011
Sep 25, 2011
Oct 25, 2011
Nov 25, 2011
Dec 25, 2011
Jan 25, 2012
Feb 25, 2012
Mar 25, 2012
Apr 25, 2012
May 25, 2012
Jun 25, 2012
Jul 25, 2012
Aug 25, 2012
Sep 25, 2012
Oct 25, 2012
Nov 25, 2012
Dec 25, 2012
Jan 25, 2013
Feb 25, 2013
Mar 25, 2013

FLAT

COLLAT XS SPRD$ COLLAT XS SPRD %

292,395.32
279,872.02
274112.75
262,389.07
254,072.01
248,861.29
238,239.98
233,364.88
223,418.78
216,366.37
216,776.31
202,938.62
198,808.72
190,364.33
186,679.71
179,001.28
173,614.85
155,341.31
148,487.82
146,370.91
139,967 .46
135,910.47
137,922.92
128,180.83
126,337.01
120,935.97
119,188.99
114,144.60
110,909.78
109,296.23
104,744 .49
103,212.62
08,961.98
96,186.44
97,247.22
90,895.27
89,528.39
85,932.10
84,632.06
81,276.00
79,056.93
77,849.07
74,825.14
73,673.77
70,853.88
68,960.74
68,647.99
65,332.72
64,285.53
61,873.72
60,890.86
58,626.26
57,077.66
56,183.71
54,073.08
53,165.38
51,185.92
49,808.86
49,945.70

5.88
5.81
5.88
5.81
5.82
5.89
5.82
5.89
5.82
5.83
6.03
5.83
5.90
5.83
5.91
5.85
5.86
5.42
5.35
5.44
5.37
5.39
5.65
5.42
5.51
5.45
5.54
5.48
5.50
5.59
5.53
5.63
5.57
5.59
5.83
5.63
5.72
5.67
5.76
5.71
5.73
5.83
5.78
5.87
5.83
5.86
6.02
5.91
6.00
5.96
6.05
6.01
6.04
6.13
6.09
6.18
6.14
6.16
6.37

. FORWARD

COLLAT XS SPRD$ COLLAT XS SPRD %

250,628.27
232,734.09
236,206.13
219,209.97
211,383.01
211,693.96
196,238.70
196,605.36
185,010.21
177,967.51
191,741.98
164,492.60
164,483.68
152,063.57
155,083.76
143,935.19
139,091.63
124,870.50
114,875.45
116,879.85
108,031.18
105,411.19
117,447.32
98,639.82
100,226.33
92,433.48
95,130.43
87,866.02
85,234.35
86,805.23
80,218.74
81,688.76
76,325.25
74,010.09
82,102.90
69,576.14
70,679.12
65,527.48
67,304.22
62,530.29
60,805.17
61,857.40
57,518.15
58,476.31
55,017.35
53,473.84
56,500.05
50,5626.92
51,035.02
47,345.75
48,446.97
44,967.34
43,558.79
44,081.52
40,964.65
41,653.68
39,177.23
38,209.52
41,810.70

4.99
478
5.01
4.81
4.79
495
4.74
4.90
4.76
473
527
4.66
4.82
4.60
4.84
4.64
4.63
4.29
4.07
428
4.12
411
473
4.10
4.30
4.09
4.35
4.15
4.15
4.36
4.16
4.37
422
4.22
4.83
4.22
443
4.24
4.49
4.30
432
453
435
4.56
4.43
4.44
484
447
4.65
4.45
4.70
450
4.50
470
4.50
4.72
4.58
4.61
5.21



FLAT ‘ ' FORWARD

Per Date COLLAT XS SPRD$ COLLAT XS SPRD % COLLAT XS SPRD$ COLLAT XS SPRD %
121 May 25,2013 46,375.68 6.30 37,018.34 4.90
122 Jun 25,2013 44,711.97 6.26 . '34,850.66 4.76
123 Jul 25,2013 43,943.41 6.35 35,452.18 4.99
124 Aug 25, 2013 42,392.50 6.32 33,447.01 4.86
125 Sep 25,2013 41,285.85 6.35 32,745.92 4.90
126 Oct 25, 2013 40,567.82 6.44 33,201.64 513
127 Nov 25,2013 39,173.16 6.41 31,340.20 4.99
128 Dec 25, 2013 38,486.17 6.50 31,710.93 5.21
129 Jan 25,2014 37,148.60 6.47 30,296.68 513
130 Feb 25,2014 36,129.64 6.49 29,530.30 5.16
131 Mar 25,2014 35,982.80 6.67 31,582.94 5.69
132 Apr 25, 2014 34,184.03 6.54 27,986.31 520
133 May 25, 2014 33,611.35 6.61 28,093.84 5.39
134 Jun 25,2014 32,355.16 6.58 26,462.61 523
135  Jul 25,2014 31,715.16 6.66 27,118.09 5.63
136 Aug 25, 2014 30,635.83 6.63 25,586.34 5.38
137 Sep 25,2014 29,815.12 6.66 24,944.71 5.41
138 Oct 25, 2014 29,220.37 6.73 25,115.68 5.62
139 Nov 25, 2014 28,247.62 6.71 23,877.36 5.51
140 Dec 25,2014 27,680.70 6.79 24,094.45 5.73
141 Jan 25, 2015 26,773.62 6.77 22,944.77 5.63
142 Feb 25,2015 26,064.20 6.80 22,592.44 5.71
143 Mar 25,2015 25,827.94 6.95 23,982.67 6.26
144 Apr 25,2015 24,677.95 6.85 21,976.03 591
145 May 25, 2015 24,152.88 6.91 22,223.01 6.17
146 Jun 25, 2015 23,368.74 6.90 21,451.58 6.14
147 Jul 25, 2015 22,868.70 6.96 21,229.29 6.26
148 Aug 25, 2015 22,137.22 6.95 20,523.87 6.25
149 Sep 25,2015 21,549.12 6.98 20,242.77 6.35
150 Oct 25, 2015 21,083.80 7.05 20,304.05 6.57
151 Nov 25, 2015 20,425.41 7.04 19,624.41 6.55
152 Dec 25,2015 19,981.47 7.11 19,625.51 6.76
153 Jan 25,2016 19,368.16 7.11 19,016.17 6.75
154 Feb 25,2016 18,863.20 7.14 18,679.30 6.84
155 Mar 25, 2016 18,524.49 7.23 18,879.12 7.13
156 Apr 25, 2016 17,898.20 7.21 18,006.12 7.02
157 May 25, 2016 17,502.21 7.27 17,906.20 7.20
168 Jun 25, 2016 16,990.10 7.28 17,374.94 7.20
159  Jul 25,2016 16,611.29 7.35 17,486.96 7.48
160 Aug 25, 2016 16,135.48 7.36 17,020.35 . 7.51
161 Sep 25, 2016 15,727.22 7.40 16,771.21 7.63
162 Oct 25,2016 15,372.27 7.47 16,695.77 7.84
163 Nov 25, 2016 14,946.89 7.49 16,309.60 7.90
164 Dec 25,2016 14,606.64 7.55 16,226.77 8.1
165 Jan 25, 2017 14,212.40 7.58 15,992.09 824
166 Feb 25,2017 13,862.10 7.63 15,789.30 8.40
167 Mar 25,2017 13,584.21 7.71 15,857.82 8.70
168 Apr 25, 2017 13,192.46 7.73 15,419.00 8.73
169 May 25, 2017 12,885.83 7.79 15,305.04 8.94
170 Jun 25, 2017 12,562.07 7.84 15,077.83 9.08
171 Jul 25, 2017 12,267.28 7.90 15,120.66 9.40
172 Aug 25, 2017 11,968.61 7.95 14,926.38 9.57
173 Sep 25,2017 11,655.24 7.99 14,783.80 9.78
174 Oct 25, 2017 11,310.75 8.00 14,578.59 9.85
175 Nov 25, 2017 10,950.40 8.00 14,214.96 10.02
176 Dec 25, 2017 10,531.47 7.99 13,673.91 10.00
177 Jan 25,2018 10,181.39 7.98 13,067.42 9.87
178 Feb 25,2018 9,855.47 7.98 12,628.81 9.85

179 -Mar 25, 2018 9,5390.24 7.97 12,213.49 9.83




Date

May 25, 2018
Jun 25, 2018
Jul 25, 2018
Aug 25, 2018
Sep 25, 2018
Oct 25, 2018
Nov 25, 2018
Dec 25, 2018
Jan 25, 2019
Feb 25, 2019
Mar 25, 2019
Apr 25, 2019
May 25, 2019
Jun 25, 2019
Jul 25, 2019
Aug 25, 2019
Sep 25, 2018
Oct 25, 2019
Nov 25, 2019
Dec 25, 2019
Jan 25, 2020
Feb 25, 2020
Mar 25, 2020
Apr 25, 2020
May 25, 2020
Jun 25, 2020
Jul 25, 2020
Aug 25, 2020
Sep 25, 2020
Oct 25, 2020
Nov 25, 2020
Dec 25, 2020
Jan 25, 2021
Feb 25, 2021
Mar 25, 2021
Apr 25, 2021
May 25, 2021
Jun 25, 2021
Jul 25, 2021
Aug 25, 2021
Sep 25, 2021
Oct 25, 2021
Nov 25, 2021
Dec 25, 2021
Jan 25, 2022
Feb 25, 2022
Mar 25, 2022
Apr 25, 2022
May 25, 2022
Jun 25, 2022
Jul 25, 2022
Aug 25, 2022
Sep 25, 2022
Oct 25, 2022
Nov 25, 2022
Dec 25, 2022
Jan 25, 2023
Feb 25, 2023

FLAT

COLLAT XS SPRD $ COLLAT XS SPRD %

8,934.67
8,645.77
8,365.46
8,093.46
7,829.53
7,573.44
7,324.94
7,083.82
6,849.86
6,622.83
6,405.75
6,196.00
5,992.46
5,794.96
5,603.30
5,417.33
5,236.87
5,061.76
4,891.84
4,726.96
4,567.61
4,412.98
4,262.94
4,118.21
3977.78
3,841.52
3,709.30
3,581.02
3,464.01
3,350.46
3,240.53
3,133.84
3,030.31
2,9290.83
2,841.05
2,757.32
2,676.03
2,597.10
2,520.45
2,446.03
2,373.77
2,303.60
2,235.46
2,169.30
2,106.04
2,042.64
1,982.05
1,923.20
1,866.05
1,810.54
1,756.64
1,704.29
1,653.44
1,604.06
1,566.12
1,509.556
1,464.33
1,420.40
1,377.74

7.95
7.94
7.94
7.93
7.92
7.91
7.80
7.89
7.88
7.87
7.86
7.85
7.84
7.83
7.82
7.81
7.80
7.79
7.77
7.76
7.75
7.74
7.72
7.71
7.70
7.68
7.67
7.65
7.65
7.64
7.63
7.61
7.60
7.59
7.59
7.59
7.59
7.59
7.59
7.59
7.59
7.59
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58
7.58

i FORWARD

COLT XS SPRD$ COLLAT XS SPRD %

11,411.26
11,024.10
10,565.65
10,214.71
9,874.64
9,546.58
9,226.27
8,918.69
8,645.75
8,354.08
8,074.64
7,805.68
7,544.14
7,291.81
7,062.19
6,823.51
6,592.20
6,368.58
6,151.37
5,941.44
5,746.00
5,548.61
5,357.33
5,173.03
4,994.24
4,821.16
4,655.17
4,492.39
4,342.12
4,196.47
4,055.60
3,918.98
3,784.50
3,656.36
3,540.91
3.431.29
3,325.20
3,222.04
3,117.27
3,020.82
2,927.31
2,836.39
2,748.50
2,662.87
2,573.46
2,493.64
2,416.25
2,340.88
2,268.12
2,197.08
2,120.89
2,054.87
1,990.85
1,928.42
1,868.24
1,809.36
1,744.73
1,690.18
1,637.28

9.78
9.76
9.66
9.64
9.62
9.60
9.58
9.56
9.57
9.55
9.53

- 9.52

9.50
0.48
0.48
9.46
9.44
9.42
9.40
9.38
9.37
9.35
9.33
9.31
9.29
0.26
9.25
9.22
9.20
9.18
9.16
9.14
9.12
9.10
9.08
9.07
9.05
9.04
9.01
9.00
8.99
8.97
8.96
8.94
8.91
8.89
8.88
8.87
8.86
8.84
8.80
8.78
8.77
8.76
8.75
8.73
8.68
8.67
8.66



FLAT : ; FORWARD
Per Date COLLAT XS SPRD$ COLLAT XS SPRD % COLLAT XS SPRD$ COLLAT XS SPRD %
241 May 25, 2023 1,296.04 7.57 1,535.93 8.64
242 Jun 25, 2023 1,256.95 7.57 1,487.40 8.63
243 Jul 25,2023 1,218.97 7.57 1,437.32 8.59
244 Aug 25, 2023 1,182.08 7.57 1,392.07 8.58
245 Sep 25,2023 1,146.26 - 7.57 1,348.19 8.57
246 Oct 25,2023 1,111.45 7.57 1,305.57 8.56
247 Nov 25, 2023 1,077.65 7.57 1,264.30 8.55
248 Dec 25, 2023 1,044.81 7.57 1,224.20 8.54
249 Jan 25, 2024 1,012.92 7.57 1,184.49 853
250 Feb 25,2024 981.94 7.57 1,146.87 8.52
251 Mar 25, 2024 951.84 7.57 1,110.38 8.51
252 Apr 25, 2024 922.61 7.57 1,074.95 8.50
253 May 25, 2024 894.22 7.57 1,040.62 8.49
254 Jun 25, 2024 866.64 7.57 1,007.28 8.48
255 Jul 25,2024 839.85 7.57 974.27 8.46
256 Aug 25, 2024 813.82 7.57 942.98 8.45
257 Sep 25,2024 788.55 7.57 912.63 8.45
258 Oct 25, 2024 763.99 7.57 883.17 8.44
259 Nov 25, 2024 740.14 7.57 854.62 8.43
260 Dec 25, 2024 716.98 7.57 826.89 8.42
261 Jan 25, 2025 694.48 7.56 799.47 8.40
262 Feb 25,2025 672.62 7.56 773.45 8.39
263 Mar 25, 2025 651.39 7.56 748.20 8.39
264 Apr 25, 2025 630.78 7.56 723.69 8.38
265 May 25, 2025 610.75 7.56 699.95 8.37
266 Jun 25, 2025 591.30 7.56 676.88 8.36
267 Jul 25, 2025 572.40 7.56 654.10 8.35
268 Aug 25, 2025 554.05 7.56 632.45 8.34
269 Sep 25, 2025 536.23 7.56 611.46 8.33
270 Oct 25, 2025 518.92 7.56 591.08 8.32
271 Nov 25, 2025 502.11 7.56 571.33 8.31
272 Dec 25, 2025 - 485.79 7.56 552.15 8.31
273 Jan 25, 2026 469.93 7.56 533.24 8.29
274 Feb 25,2026 454,53 7.58 515.24 8.29
275 Mar 25, 2026 439.58 7.56 497.78 8.28
276 Apr 25, 2026 425.06 7.56 480.84 8.27
277 May 25, 2026 410.96 7.56 464.42 8.26
278 Jun 25, 2026 397.27 7.56 448.48 8.26
279 Jul 25, 2026 383.97 7.56 432.78 8.24
280 Aug 25, 2026 371.06 7.56 417.82 8.24
281 Sep 25, 2026 358.52 7.56 403.32 8.23
282 Oct 25, 2026 346.35 7.56 389.24 ' 8.22
283 Nov 25, 2026 334.53 7.56 375.60 8.22
284 Dec 25, 2026 323.06 7.56 362.37 8.21
285 Jan 25, 2027 311.92 7.56 ' 349.35 8.20
286 Feb 25, 2027 301.10 7.56 336.93 8.19
287 Mar 25, 2027 290.60 7.56 324.88 8.18
288 Apr 25, 2027 280.41 7.56 313.20 8.18
289 May 25, 2027 270.51 7.56 301.88 8.17
2980 Jun 25, 2027 260.91 7.56 290.89 8.16
291 Ju! 25, 2027 251.59 7.55 280.11 8.15
292 Aug 25, 2027 24254 7.55 269.80 8.15
293 Sep 25, 2027 233.76 7.55 259.81 8.14
294 Oct 25,2027 225.24 7.55 250.12 8.14
295 Nov 25, 2027 216.97 7.55 240.73 8.13
296 Dec 25, 2027 208.94 7.55 231.63 8.12
297 Jan 25, 2028 201.15 7.55 222.71 8.1
298 Feb 25,2028 193.60 7.55 21417 8.1
299 Mar 25, 2028 186.27 7.55 205.89 8.10

300 Apr 25, 2028 179.15 7.55 197.87 8.10




Per
301
302
303
304
305
306
307
308
309
310
311
312
313
314
315
316
317
318
319
320
321
322
323
324
325
326
327
328
329
330
331
332
333
334
335
336
337
338
339
340
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
359

NSOy

Date

May 25, 2028
Jun 25, 2028
Jul 25, 2028
Aug 25, 2028
Sep 25, 2028
Oct 25, 2028
Nov 25, 2028
Dec 25, 2028
Jan 25, 2029
Feb 25, 2029
Mar 25, 2029
Apr 25, 2029
May 25, 2029
Jun 25, 2029
Jul 25, 2029
Aug 25, 2029
Sep 25, 2029
Oct 25, 2029
Nov 25, 2029
Dec 25, 2029
Jan 25, 2030
Feb 25, 2030
Mar 25, 2030
Apr 25, 2030
May 25, 2030
Jun 25, 2030
Jul 25, 2030
Aug 25, 2030
Sep 25, 2030
Oct 25, 2030
Nov 25, 2030
Dec 25, 2030
Jan 25, 2031
Feb 25, 2031
Mar 25, 2031
Apr 25, 2031
May 25, 2031
Jun 25, 2031
Jul 25, 2031
Aug 25, 2031
Sep 25, 2031
Oct 25, 2031
Nov 25, 2031
Dec 25, 2031
Jan 25, 2032
Feb 25, 2032
Mar 25, 2032
Apr 25, 2032
May 25, 2032
Jun 25, 2032
Jul 25, 2032
Aug 25, 2032
Sep 25, 2032
Oct 25, 2032
Nov 25, 2032
Dec 25, 2032

FLAT

COLLAT XS SPRD$ COLLAT XS SPRD %

172.25
165.56
1569.06
152.76
146.65
140.73
134.98
129.41
124.01
118.77
113.69
108.77
104.00
99.38
94.90
90.55
86.34
82.27
78.32
74.49
70.79
67.20
63.73
60.36
57.11
53.95
50.90
47.95
45.09
42.33
39.66
37.07
34.57
32.16
29.82
27.56
25.38
23.27
21.23
19.27
17.37
15.54
13.77
12.06
10.41
8.82
7.29
5.82
474
3.69
2.69
1.73
1.01
0.31
0.18
0.00

7.55
7.55
7.55
7.85
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.55
7.56
7.56
7.56
7.56
7.56
7.56
7.56
7.56
7.57
7.57
7.57
7.58
7.58
7.59
7.61
7.61
7.61
7.62
7.63
7.63
7.64
7.63
0.00

FORWARD

COLLAT XS SPRD$ COLLAT XS SPRD %

190.10
182.57
175.20
168.13
161.29
154.66
148.24
142.02
135.94
130.11
124.47
119.00
113.71
108.58
103.59
98.79
94.14
89.65
85.30
81.09
76.99
73.06
69.25
65.56
62.00
58.56
56.21
51.99
48.88
45.88
42.97
40.16
37.44
34.83
32.30
29.86
27.50
25.23
23.03
20.91
18.87
16.90
15.00
13.17
11.41
9.71
8.07
6.50
5.32
4.19
3.10
2.05
1.26
0.49
0.30
0.00

8.09
8.09
8.08
8.07
8.07
8.06
8.06
8.05
8.05
8.04
8.04
8.03
8.03
8.02
8.02
8.01
8.01
8.01
8.00
8.00
7.99
7.99
7.99
7.98
7.98
7.98
7.97
7.97
7.97
7.97
7.97
7.97
7.96
7.96
7.97
7.97
7.97
7.97
7.97
7.98

- 7.98

7.99
8.00
8.02
8.04
8.07
8.11
8.16
8.20
8.25
8.33
8.52
8.78
10.02
10.17
0.00




DISCLAIMER

The accompanying electronic file (the “Distributed Materials”) contains modeling
information  distributed to you by Greenwich Capital Markets, Inc. (“Greenwich
Capital”) for the purpose of assisting you in making a preliminary analysis of the

referenced securities, and does not constitute an offer to sell, or a solicitation to buy, such
securities. The Distributed Materials are intended for the exclusive use of the party to

whom Greenwich Capital has directly distributed such materials (the “Recipient”). By

accepting the Distributed Materials, Recipient agrees that it will not (a) use the
Distributed Materials or any information, tables and other statistical analyses that-
Recipient may generate on the basis of the Distributed Materials (such generated
information, the “Hypothetical Performance Data”, and together with the Distributed

Materials, the “Information”) for any purpose other than to make a preliminary analysis

of the referenced securities, or (b) provide any Information to any person other than its

legal, tax financial and/or accounting advisors for the purposes of making a preliminary

analysis of the referenced securities. Recipient agrees and acknowledges that the
Hypothetical Performance Data will be generated by or on behalf of the Recipient, and
that neither Greenwich Capital not anyone acting on its behalf has generated or will

generate or is in any way responsible for any Hypothetical Performance Data.

Although the Distributed Materials have been sent to you by Greenwich Capital and not
the issuer of the securities, the Information is based on information furnished by the
issuer of the securities and its affiliates and other third parties, the accuracy and
completeness of which has not been verified by Greenwich Capital or any other person.
Further, numerous assumptions were used in preparing the Distributed Materials, which
assumptions may not be reflected in the Distributed Materials or the Hypothetical
Performance Data. Any weighted average lives, yields, principal payment periods and
other information shown in the Hypothetical Performance Data will be based on various
assumptions, and changes in such assumptions may dramatically affect such weighted
average lives, yields, principal payment periods and other information. Neither
Greenwich Capital nor any of its affiliates makes any representation or warranty as to the
actual rate or timing of payments on any of the underlying assets, payments or yield on
the securities or other assumptions used in generating the Hypothetical Performance
Data. Further, the specific characteristics of the actual securities may differ from those
shown in the Information due to, among other things, differences between (a) the actual
underlying assets and the hypothetical underlying assets used in preparing the
Information and (b) the assumptions used by you in producing the Hypothetical
Performance Data and the actual assumptions used in pricing the actual securities. As
such, no assurance can be given as to the Information’s accuracy, appropriateness or
completeness in any particular context; nor as to whether the Information and/or the
assumptions upon which it is based reflect present market conditions or future market
performance. The Information should not be construed as either projections or
predictions or as legal, tax, financial or accounting advice.

Although a registration statement (including a prospectus) relating to the securities
referenced in the Distributed Materials has been filed with the Securities and Exchange



Commission and is effective, the final prospectus supplement relating to the actual
securities to be offered has not yet been filed with the Securities and Exchange
Commission.  Neither the Distributed Materials nor any other materials or
communications shall constitute an offer to sell or the solicitation of an offer to buy the
referenced securities in any state in which such offer, solicitation, or sale would be
unlawful prior to the registration or qualification of such securities under the securities
laws of any such sate. The principal amount, designation and terms of any security
described in the Information are preliminary and subject to change prior to issuance.
Prospective purchasers are referred to the final prospectus supplement relating to the
actual securities to be offered that are preliminarily discussed in the Information for final
principal amount, designation and terms of any security described in the Information
prior to committing to purchase any such security. Once available, a final prospectus and
prospectus supplement may be obtained by contacting the Greenwich Capital Trading
Desk at (203) 625-6160.

The Distributed Materials supercede all information relating to the subject securities that
have been made available to you previously. In addition, the Information will be
superseded in its entirety by any information made available to you after the date hereof
(if any), as well as by the final prospectus supplement and prospectus relating to the
actual securities preliminarily discussed in the Information.

Please be advised that the securities described in the Information may not be appropriate
for all investors. Potential investors must be willing to assume, among other things,
market price volatility, prepayment, yield curve and interest rate risks. Investors should
make every effort to consider the risks of the securities described therein.

If you have received this communication in error, please notify the sending party
immediately by telephone and return the original to such party by electronic mail.

07/23/02 11:11 AM



Z frhe0301_mkt.CDI #CMOVER_3.0B ASSET_ BACKED HOMEEQUITY | MAX CF _VECTSIZE

48

subroutines 3.0e2
! 03/24/2003 10:00 AM

!

5

!

!'! Created by Intex Deal Maker v3.4.257 ,
|

! .

! Modeled in the Intex CMO Mcdeling Language, (GPWWS199)

! which is copyright (c¢) 2003 by Intex Solutions, Inc.

! Intex shall not be held liable for the accuracy of this data

! nor for the accuracy of information which is derived from this data.
]

COLLAT_GROUPS 1 2

GROUP 1 = "1A"™ "1F"
GROUP 2 = "2Aa" "2F"
!
DEFINE PREPAY PPC GROUP "1lA" RISE_PERS 24 START_CPR 4 END_CPR 35
DEFINE PREPAY PPC GROUP "1F" RISE_PERS 12 START_CPR 4.6 END_CPR 23
DEFINE PREPAY PPC GROUP "2A" RISE_PERS 24 START CPR 4 END_CPR 35
DEFINE PREPAY PPC GROUP "2F" RISE_PERS 12 START_CPR 4.6 END_CPR 23
]
DEFINE CONSTANT #O0rigCollBal = 350162009.97
DEFINE CONSTANT #OrigCollBall = 175023454.16
DEFINE CONSTANT #OrigCollBal2 = 175138555.81
1
DEFINE CONSTANT #OrigBondBal = 342283000.00
DEFINE CONSTANT #OrigBondBall = 175023454.16
DEFINE CONSTANT #OrigBondBal2 = 175138555.81
!
DEFINE CONSTANT #SpecSenkEnhPct = 38%
DEFINE CONSTANT #SNRTargPct = 62.000000000000%
DEFINE CONSTANT #MlTargPct = 75.000000000000%
DEFINE CONSTANT #M2TargPct = 84.000000000000%
DEFINE CONSTANT #M3TargPct = 87.000000000000%
DEFINE CONSTANT #M4TargPct = 91.800000000000%
DEFINE CONSTANT #M5TargPct = 95.500000000000%
DEFINE #BondBal = 342283000.00

FULL_DEALNAME: Fremont Home Loan Trust Asset-Backed Certificates

Series 2002-2

|
DEAL SIZE: $ 342283000.00
PRICING SPEED: GROUP "1A" PPC 100%
PRICING SPEED: GROUP "1F" PPC 100%
PRICING SPEED: GROUP "2A" PPC 100%
PRICING SPEED: GROUP "2F" PPC 100%

! ISSUE DATE: 20030401
SETTLEMENT DATE: 20030429

!
OPTIONAL REDEMPTION: (((COLL_BAL / #0OrigCollBal) < 10%));

|

Record date delay: 29

!

DEFINE TR_INDEXDEPS_ALL

!

DEAL CLOCK_INFO _

ISSUE_CDU_DATE 20030401 _
DEAL_FIRSTPAY_ DATE 20030525

|

!

DEFINE TABLE "CapNotional" (23, 2) = "CURDATE" "Balance"
20030525.1 337,031,000



20030625.1 334,729,209
20030725.1 332,399,629
20030825.1 329,572,499
20030925.1 326,411,542
20031025.1 322,850,995
20031125.1 318,299,938
20031225.1 312,515,368
20040125.1 306,450,902
20040225.1 300,159,685
20040325.1 293,653,920
20040425.1 286,946,764
20040525.1 280,052,274
20040625.1 272,985,345
20040725.1 265,761,635
20040825.1 258,397,498
20040925.1 250,909,896
20041025.1 243,316,320
20041125.1 236,485,606
20041225.1 229,843,105
20050125.1 0

20050225.1 0

20050325.1 0

!

DEFINE TABLE "CapRateSch” (22, 2) = "CURDATE"” "Rate’
20030525.1 8.93500
20030625.1 7.49300
20030725.1 7.74200
20030825.1 7.49100
20030825.1 7.49000
20031025.1 7.73800
20031125.1 7.48700
20031225.1 7.73500
20040125.1 7.48500
20040225.1 7.48400
20040325.1 8.00000
20040425.1 7.48400
20040525.1 7.73300
20040625.1 7.48400
20040725.1 7.73400
20040825.1 7.48500
20040925.1 7.48700
20041025.1 7.83300
20041125.1 7.58700
20041225.1 7.98000
20050125.1 9.73900
20050225.1 0

DEFINE DYNAMIC #CapBal = LOOKUP_TBL( "STEP", Curdate, "CapNotional",
"CURDATE", "Balance" )
!
DEFINE DYNAMIC #CapBalEnd = LOOKUP_TBL( "STEP", Curdate + 30, "CapNotional",
"CURDATE", "Balance" )
) .
DEFINE DYNAMIC #CapRate = LOOKUP_TBL( "STEP", Curdate, "CapRateSch',
"CURDATE", "Rate" )
!
!
DEFINE #FloorCollat
DEFINE #RegPerc
DEFINE #TrigEnhFrac
DEFINE #CumLossShft

.5% * #0rigCollBal

0
0
0
0




DEFINE #TrigCumLossFrac =0
DEFINE #SpecOCTarg 2.25% * #0OrigCollBal

DEFINE #0C =0
! .

DEFINE STANDARDIZE OCT_INITVAL CONSTANT #InitOCTarg = 2.25% *
#0rigCollBal

DEFINE STANDARDIZE OCT_STEPDOWN_MONTH CONSTANT #StepDownDate = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC CONSTANT #StepOCFrac = 0.045

DEFINE STANDARDIZE EXCESS_INTEREST #XSSpread =0

DEFINE STANDARDIZE OCT_FLOOR CONSTANT #FloorOCTarg = #FloorCollat

DEFINE STANDARDIZE OCT_VAL DYNAMIC #Octval = #SpecOCTarg
!

DEFINE COLLAT WT_BY_ PREVBAL #NetRate = LOAN("OPTINT") / LOAN("PREVBAL") *
1200

DEFINE COLLAT WT_BY PREVBAL GROUP 1 #NetRatel
LOAN ("PREVBAL") * 1200

DEFINE COLLAT WT_BY_ PREVBAL GROUP 2 #NetRate2
LOAN ("PREVBAL") * 1200
!

DEFINE DYNAMIC #NetRateActual360 = #Netrate * 30 / DAYS DIFF (CURDATE |,

MONTHS_ADD (CURDATE, -1) )
!

LOAN ("OPTINT") /

LOAN ("OPTINT") /

DEFINE COLLAT WT_BY_PREVBAL #LifeCap = IF LOAN("LIFE_CAP") GT 0 _
THEN LOAN("LIFE_CAP")} -
(LOAN ("GROSSRATE") - LOAN("NETRATE")) _
ELSE LOAN ("NETRATE")
!
DEFINE TABLE "OC_CUMLOSSO" (5, 2) = "MONTH" "OC_CUMLOSS_FRACO"
48.1 0.0325
60.1 0.05
72.1  0.065
84.1 0.0725

999.1 0.0775
|
]
!
TOLERANCE WRITEDOWN_OLOSS 1.00
1
INITIAL INDEX LIBOR_1MO 1.30125
INITIAL INDEX LIBOR_6MO 1.2775
{
!
Tranche "CAP_IN" PSEUDO HEDGE
Block $ 337,031,000 at 0.00 FLOAT NOTIONAL WITH FORMULA BEGIN (#CapBal); END
(#CapBalEnd) ; _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE FREQ M _
Delay 0 Dated 20030429 Next 20030525
(1 * MIN(9.3, LIBOR_IMO)) + (-1 * #CapRate)
0 993
|
Tranche "Al" SEN_FLT ! PAID DOWN_WHEN (COLL_BAL LT .01);
Block $ 141769000.00 at 1.70125 GROUP 1 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL *
1200 + 0 ); _ : :
DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE _
Delay 0 Dated 20030429 Next 20030525
( MIN((1 * LIBOR_1IMO + ( IF (((COLL_BAL("LAGMON_ 1") / #OrigCollBal) < 10%))
THEN 0.8 ELSE 0.4 )), #LifeCap * 30 / NDAYS_ACCRUE_INT ("Al#1")) )
0 989
|

Tranche "A2" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);



Block $ 141862000.00 at 1.65125 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE- ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL
1200 + 0 ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
Delay 0 Dated 20030429 Next 20030525
( MIN((1 * LIBOR_1MO + ( IF (((COLL_BAL("LAGMON_1") / #OrigCollBal) <
THEN 0.7 ELSE 0.35 )), #LifeCap * 30 / NDAYS_ACCRUE_INT ("A2#1")) )
0 999
!
Tranche "M1" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 22761000.00 at 2.15125 FREQ M FLOAT RESET M _ o
COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL
1200 + 0 );
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
Delay 0 Dated 20030429 Next 20030525

( MIN((1 * LIBOR_1MO + ( IF (((COLL_BAL("LAGMON_1") / #OrigCollBal) <«

THEN 1.275 ELSE 0.85 )), #LifeCap * 30 / NDAYS _ACCRUE_INT ("M1#1")) )
0 999
!
Tranche "M2" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 15757000.00 at 3.20125 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL
1200 + 0 ); _ : ‘
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030429 Next 20030525
( MIN((1 * LIBOR_IMO + ( IF (((COLL_BAL("LAGMON_1") / #OrigCollBal) <
THEN 2.85 ELSE 1.9 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M2#1")) )
0 999

!
Tranche "M3" JUN_FIX CAP ! PAID DOWN_WHEN (COLL_BAL LT .01);
Block $ 5252000.00 at 5.1 FREQ M FLOAT

COUPONCAP 30360 NONE ( ( COLL_I_MESC("COUPON") )y / COLL_PREV_BAL
1200 + 0 ) ;
DAYCOUNT 30360 BUSINESS_DAY NONE
Delay 24 Dated 20030401 Next 20030525
( IF (((COLL_BAL("LAGMON_l") / #O0rigCollBal) < 10%)) THEN 5.6 ELSE 5.1
0 899 )

t
Tranche "M4" JUN_FLT ! PAID DOWN WHEN (COLL_BAL LT .01);
Block $ 8404000.00 at 4.55125 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL
1200 + 0 );
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
Delay 0 Dated 20030429 Next 20030525 :
( MIN((1 * LIBOR_1MO + ( IF (((COLL_BAL("LAGMON 1") / #OrigCollBal) <
THEN 4.875 ELSE 3.25 )), #LifeCap * 30 / NDAYS_ACCRUE_INT ("M4#1")) )
0 999
I
Tranche "M5" JUN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 6478000.00 at 4.85125 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL
1200 + 0 ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030429 Next 20030525
( MIN((1 * LIBOR_1MO + ( IF (((COLL_BAL("LAGMON_1") / #OrigCollBal) <
THEN 5.325 ELSE 3.55 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("MS#1")) )
0 999

|
Tranche "R" JUN_RES

Block $ 350162009.97 at 0 NOTIONAL WITH GROUP 0 SURPLUS _
DAYCOUNT 30360 BUSINESS_DAY NONE _

10%)

~—



FREQ M Delay 24 Dated 20030401 Next 20030525

!
Tranche "C" JUN_OC_RES
Block §$ 7879009.97 at 0 _

DAYCOUNT 30360 BUSINESS DAY NONE
FREQ M Delay 24

Dated 20030401 Next 20030525
|
Tranche "P" JUN_PEN_NO

Block $ 0.00 at 0

DAYCOUNT 30360 BUSINESS DAY NONE

FREQ M Delay 24 Dated 20030401 Next 20030525
!
Tranche "#0OC™" SYMVAR
Tranche "#SpecOCTarg" SYMVAR

1
ifdef #_CMOVER_3.0Al _
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 29 Dated 20030401 Next 20030501 Settle 20030429
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1

Delay 29 Dated 20030401 Next 20030501 Settle 20030429
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 29 Dated 20030401 Next 20030501 Settle 20030429

"CAP_IN"

RESERVE_FUND "YmRsvFnd"  FUNDING_FROM RULES
!

HEDGE "Cap" - LEG  "FLT" DEAL_RECEIVES  OPTIMAL_INTPMT
!

CLASS "SNR_1" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= HAl "

CLASS "SNR_2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= HWADM

CLASS "M1" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= lVMl n “

CLASS "M2" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= llM2 "

CLASS "M3" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= llM3 n

CLASS "M4" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- |IM4 "

CLASS "MS" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= "MS5"

CLASS "RESID" = "R#1" "CH1" "PH1"

CLASS "SNR" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA ALLOCATION _

= " SNR_l " 1" SNR—Z "



CLASS "ROOT" _
WRITEDOWN BAL RULES
DISTRIB_CLASS RULES _
SHORTFALL EARN INT INTEREST TRUE
= " SNRII_||M1II_IIM2 n IIM3 n IIM4 " IIMST IIRESIDII

DEFINE PSEUDO TRANCHE CLASS "SNR" Delay 24 Dated 20030401

20030525 DAYCOUNT 30360 BUSINESS_DAY NONE
!
CROSSOVER When 0

TRIGGER "StepUp-CumLoss'

FULL_NAME "Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigCumLossFrac) ;
ORIG_TARGETVAL 3.25% _

TARGETVAL (#CumLossShft) ;

TRIGVAL LODIFF

{
TRIGGER "StepUp-DlgEnh"

FULL_NAME "Step Up Enhancement Delinquency Trigger" _
ORIG_TESTVAL 0.000% _ S - '

TESTVAL ( #TrigEnhFrac); _

ORIG_TARGETVAL 19.000065134336% _

TARGETVAL (#RegPerc) ;

TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGER" _
FULL_NAME "Step Up Trigger" _
DEFINITION "A Step Up Trigger exists, if_

Next

; (1) a percentage calculated as the gquotient of the amount of cumulative

realized losses divided by the original collateral balanqe exceeds the target

defined by a schedule;_

Month <= $i_
48 3.25%;
60 5.00%;
72 6.50%; _
84 7.25%; _
999 7.75%;

“or; (2) the aggregate principal balance of all delingquent loans *

as a percentage of the respective collateral balance exceeds

42% * the quotient of (A) the aggregate principal balance of'aTl_

mortgage loans minus the balance of the most senior class_
outstanding and (B) the principal balance of all loans."_

to_

IMPACT "If a Step Up Trigger is in effect the OC target will change

the last value before the trigger occurred if a stepdown has_
occurred. It has no effect if a stepdown has not occurred."

TRIGVAL FORMULA ( min(TRIGGER ("StepUp-CumLoss", "TRIGVAL"),

TRIGGER ("StepUp-D1lgEnh", "TRIGVAL"))) ;
!
I

INTEREST_SHORTFALL FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS Compensate Pro_rata

CMO Block Payment Rules

from : CASH_ACCOUNT (100)



subject to CEILING ( (COLL ("PREPAYPENALTY")) )
pay CREDIT_ENHANCEMENT ("YmRsvFnd")

calculate #HedgePaySave = 0.00

calculate #PrincFracl = COLL_P(1) / COLL_P

calculate #PrincFrac2 = COLL_P(2) / COLL_P
!

calculate #XtraPFracl = COLL_P(1) / COLL_P

calculate #XtraPFrac2 = COLL_P{2) / COLL_P
!

calculate #Princ = COLL_P
1

calculate #Interest = COLL_I - #EedgePaySave
|

calculate #PrevSpecOC = #SpecOCTarg
!

calculate : #CurrentOC = MAX( 0, COLL_BAL - (BBAL("Al", "A2",
"M]-": uM2u, "M3", um4u, IIMSH) - #Princ))
i

calculate #XSSpread = MAX( 0, #Interest - ( COLL_YM * (100% -
0%)) - OPTIMAL_INTPMT ("ROOT"} - INTSHORT_ACCUM("ROOT") +
COUPCNCAP_SHORTFALL { "ROOT")
!

calculate #FloorOCTotal = #FloorOCTarg
!

calculate #StepOCTarg = COLL_BAL * #StepOCFrac

calculate #StepDownDatePass = CURMONTH GE #StepDownDate
) .
| ,

calculate #SenEnhancePct = (COLL_PREV_BAL - BBAL("SNR")} ) /
COLL_BAL
]

calculate #StepDownBal = (#SenEnhancePct - #SpecSenEnhPct) + 1E-8
GE 0.00
!

calculate #StepDown = #StepDown OR ( BBAL("SNR") LT 0.01 ) OR (

#StepDownDatePass AND #StepDownBal )
!

calculate #MostSenior

= IF BBAL("SNR") THEN BBAL("SNR") ELSE _
IF BBAL("M1") THEN BBAL("M1") ELSE _

!!Customized Deling Trig

calculate

#RegPerc

) / COLL_PREV_BAL

!
calculate

calculate

calculate
"OC CUMLOSSO

calculate
!

calculate

calculate

" n
!

#TrigEnhFrac

#TrigEnh

#CumLossShit

MONTH",

#TrigCumLossFrac

#TrigCumLoss

#TrigEvent

IF BBAL("M2"

THEN BBAL("M2") ELSE

)
IF BBAL("M3") THEN BBAL("M3") ELSE
IF BBAL("M4") THEN BBAL("M4") ELSE _
BBAL ("M5")

42% * MAX( 0, COLL_PREV_BAL - #MostSenior

1 * AVG_COLL("RATE",-1,2,1)

TRIGGER ("StepUp-D1gEnh")

LOOKUP_TBL ( "STEP", CURMONTH .

"OC_CUMLOSS_FRACO" )

DELINQ LOSS_ACCUM / #0rigCollBal

TRIGGER ("StepUp-CumLoss™)

TRIGGER ("STEPUP_TRIGGER")



calculate #TrigOCTargPost
|
. calculate #SpecOCTarg
#StepOCTarg ) , #TrigOCTargPost,
#StepOCTarg ) , #FloorOCTotal )
!

calculate #SpecOCTarg
|
‘ calculate #SpecOCTarg
]
. calculate #0CDheficiency
|
. calculate #0CSurplus
COLL_P)
1
' calculate #PrincPmt
i

calculate #XSIntRem

0%)) - OPTIMAL_INTPMT ("ROOT")

COUPONCAP_SHORTFALL ("ROOT") )
!

calculate #SubDefic
#Princ ) - COLL_BAL )
|
calculate #AddPrinc
calculate #XSIntRem
!
calculate #XtraPDA
calculate #XSIntRem -
!
calculate #DistribAmt
!
calculate : #SenDistribamtl
#PrincPmt) * #XtraPFracl
calculate #SenDistribamt2
#PrincPmt) * #XtraPFrac2
[}
calculate #FloorOCTotall
#FloorOCTotal
calculate #FloorOCTotal2
#FloorOCTotal
!
calculate #ClassSNR_1PDA

#SNRTargPct * COLL_BAL(1))
calculate #ClassSNR_1PDA
))

calculate #ClassSNR_2PDA

#SNRTargPct * COLL BAL(2))

#PrevSpecOC

IF #StepDown

THEN IF #TrigEvent

THEN MAX( MIN( #InitOCTarg,

#FloorOCTotal ) _
ELSE MAX( MIN( #InitOCTarg,
ELSE MAX ( #InitOCTarg, #FloorOCTotal )

MIN( #SpecOCTarg, COLL_BAL )
#0ctval
MAX (0, #SpecOCTarg - #CurrentOC)

MINMAX (0, #CurrentOC - #SpecOCTarg,

MAX (0, COLL_P -  #0CSurplus)

MAX( 0, #Interest - ( COLL_YM * (100% -
- INTSHORT_ACCUM("ROOT") + #0CSurplus +

MAX ( 0, ( BBAL("ROOT") - BBAL{ "C#1" )

MIN( #XSIntRem, #SubDefic )

MAX( 0, #XSIntRem - #AddPrinc )

MIN( #OCDeficiency, #XSIntRem )

MAX( 0, #XSIntRem - #XtraPDA )

#PrincPmt + #AddPrinc + #XtraPDA

#PrincPmt * #PrincFracl + (#DistribAmt -

#PrincPmt * #PrincFrac2 + (#DistribAmt -

#0rigCollBall/#0OrigCollBal *

#OrigCollBal2/#0rigCollBal *

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #SenDistribAmtl _

ELSE BBAL("Al") _

- MIN(COLL_BAL(I) - #FloorOCTotall,

MAX( 0.0, MIN(BBAL("Al"), #ClassSNR_1PDA

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #SenDistribAmt2 _
ELSE BBAL ("A2") _

- MIN(COLL_BAL(2) - #FloorOCTotal2,



calculate

))

#ClassSNR_2PDA

calculate #ClassSNR_1PDADefic
#SenDistribaAmtl )

calculate #ClassSNR_2PDADefic
#SenDistribAmt2 ) )

calculate #TotalSenPDRDefic
!

calculate #ExcessDistribl
#ClassSNR_1PDA )

calculate #ExcessDistrib2
#ClassSNR_2PDA )

calculate #TotalExcessDistrib
!

calculate #ExcessBalancel
#ClassSNR_lPDA )

calculate #ExcessBalance?2
#ClassSNR_2PDA )
!

calculate #ExcessBalance
!

calculate #ExcessDistrib

#ExcessDistribl + #ExcessDistrib2 )

calculate #ClassSNRPDA

#ExcessDistrib
calculate #ClassSNRPDA

!
calculate #ClassM1PDA

#ClassSNRPDA _

#M1TargPct * COLL_BAL)
calculate #ClassM1PDA
calculate #ClassM1PDA

#ClassSNRPDA )} )

i

!
calculate #ClassM2PDA

#ClassM1PDA _

#ClassSNRPDA - #ClassM1PDA _

#M2TargPct * COLL_BAL)
calculate #ClassM2PDA
calculate #ClassM2PDA

#ClassSNRPDA - #ClassM1PDA ) )

|

!
calculate #ClassM3PDA

#ClassM1PDA - #ClassM2PDA _

- #ClassSNRPDA - #ClassM1PDA -

#M3TargPct * COLL_BAL)

MAX( 0.0, MIN(BBAL("A2"), #ClassSNR_2PDA

MAX( 0.0, #ClassSNR_1PDA -

MAX( 0.0, #ClassSNR 2PDA -
#ClassSNR_1PDADefic + #ClassSNR_2PDADefic
MAX( 0.0, #SenDistribamtl -
MAX( 0.0, #SenDistribamt2 -
#ExcessDistribl + #ExcessDistrib2
BBAL ("SNR_1")

- MIN( #SenDistribAmtl,

BBAL("SNR_2") - MIN{ #SenDistribAmt2,

#ExcessBalancel + #ExcessBalance2

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN MIN( #ExcessBalance,

ELSE 0
#ClaSSSNR_lPDA + #ClaSSSNR_2PDA'+
MIN( #ClassSNRPDA, #Distribamt )

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #DistribAmt - #ClassSNRPDA _
ELSE BBAL ("Al", "A2",. "M1") -~

- MIN(COLL_BAL - #FloorOCTotal,

MAX( 0.0, MIN(BBAL("M1"), #ClassM1PDA ))
MAX( 0, MIN( #ClassM1PDA, #DistribAmt -

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #DistribAmt - #ClassSNRPDA -
ELSE BBAL ("Al",

IIA2 1] , UMlll , IlM2 Il) -

- MIN(COLL_BAL - #FloorOCTotal,

#ClassM2PDA ))

MAX( 0.0, MIN(BBAL("M2"),
MAX( 0, MIN{ #ClassM2PDA, #DistribAmt -

IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #DistribAmt - #ClassSNRPDA -

ELSE BBAL ( VIAl \ , IIA2 " , llMl " , lle n , n M3 n )

#ClassM2PDA

- MIN(COLL_BAL - #FloorOCTotal,



calculate : #ClassM3PDA MAX( 0.0, MIN(BBAL("M3"), #ClassM3PDA ))
calculate : #ClassM3PDA MAX( O, MIN( #ClassM3PDA, #Distribamt -
#ClassSNRPDA - #ClassM1PDA - #ClassM2PDA ) )

1
calculate : #ClassM4PDA = IF (#TrigEvent OR (#StepDown EQ 0.0))
THEN #DistribAmt - #ClassSNRPDA -
#ClassM1PDA - $#ClassM2PDA - #ClassM3PDA _
ELSE BBAL(IlAlH, |IA2 !l’ IlMlII, I|M2l|l IIM3 "I
"M4") - #ClassSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA _
- MIN(COLL_BAL - #FloorOCTotal,
#M4TargPct * COLL_BAL) e ’
calculate : #ClassM4PDA = MAX( 0.0, MIN(BBAL("M4"), #ClassM4PDA ))
calculate : #ClassM4PDA = MAX( 0, MIN( #ClassM4PDA, #DistribAmt -
#ClassSNRPDA - #ClassM1PDA - #ClassM2ZPDA - #ClassM3PDA ) )
!
!
calculate : #ClassM5PDA = IF (#TrigEvent OR (#StepDown EQ 0.0))
' THEN #Distribamt - #ClassSNRPDA -
#ClassM1PDA - #ClassM2PDA - #ClassM3PDA - #ClassM4PDA _
) ELSE BBAL("AI", "AZ", annl'Jleul "M3",
"M4", "MB") - #ClassSNRPDA - $#ClassM1PDA - #ClassM2PDA - #ClassM3PDA -
#ClassM4PDA : ' ‘
- MIN(COLL_BAL - #FloorOCTotal,
#M5TargPct * COLL_BAL)
calculate : #ClassMSPDA MAX{ 0.0, MIN(BBAL("M5"), #ClassMSPDA ))
calculate : #ClassMSPDA MAX( 0, MIN{ #ClassM5PDA, #DistribAmt -
#ClassSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA - #ClassM4PDA ) )

|
|

calculate : "SNR" _
NO_CHECK CUSTOM  AMOUNT = #ClassSNRPDA
!
calculate : "M1" _ E
NO_CHECK CUSTOM  AMOUNT = #ClassM1PDA
!
calculate : "M2" _
NO_CHECK CUSTOM AMOUNT = $#ClassM2PDA
|
calculate : "M3" _
NO_CHECK CUSTOM AMOUNT = #ClassM3PDA
!
calculate : "M4" _
NO_CHECK CUSTOM AMOUNT = #ClassM4PDA
!
calculate : "MS" _
NO_CHECK CUSTOM AMOUNT = #ClassM5PDA
!
calculate : "RESID" _ ]
NO_CHECK <CUSTOM  AMOUNT = MAX (0, COLL_P - OPTIMAL_PRINCPMT ("SNR",
“Ml-'T, "MZI‘II |YM3 I!I "M4", IlMSlI) ) - .

pay : CLASS INTEREST PRO_RATA  ( "SNR" )
pay : CLASS INTSHORT PRO_RATA  ( "SNR" )
pay : CLASS INTEREST PRO_RATA  ( "M1" )
pay : CLASS INTSHORT PRO_RATA  ( "M1' )
pay : CLASS INTEREST PRO RATA  ( "M2" )
pay : CLASS INTSHORT PRO RATA  ( "M2" )
pay : CLASS INTEREST PRO RATA  ( "M3" )
pay : CLASS INTSHORT PRO_RATA  ( "M3" )




pay : CLASS INTEREST PRO_RATA  { "M4" )
pay : CLASS INTSHORT PRO RATA  ( "M4" )
pay : CLASS INTEREST PRO_RATA  ( "M5" )
pay : CLASS INTSHORT PRO_RATA  ( "M5" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "M1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "M2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "M3" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "M4" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "M5" )

calculate : #SeniorPrinc = #PrincPmt / #Distriba&mt * #ClassSNRPDA
calculate : #SeniorXtraP = #ClassSNRPDA - #SeniorPrinc

| .
calculate : #SeniorPDAl = MAX( 0, MIN( #ClassSNR_1PDA,

#SenDistribAmtl ) ) + _
MIN( #ClassSNR_1PDADefic,
#ClassSNR_1PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
. calculate : #SeniorPDA2 = MAX( 0, MIN( #ClassSNR_2PDA,
#SenDistribAmt2 ) ) + _ :
MIN{ #ClassSNR_2PDADefic,
. #ClassSNR_2PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
from : CLASS ( "SNR" )
pay : CLASS INTEREST PRO_RATA ( "SNR_1"; "SNR_2" )
pay : CLASS INTSHORT PRO_RATA ( "SNR_1"; "SNR_Z"')
from : CLASS ( "SNR" )
subject to : CEILING ( #SeniorPDAl)
pay : CLASS BALANCE SEQUENTIAL ({ "SNR_1" )
from : CLASS ( "SNR" )
subject to : CEILING ( #SeniorPDA2)
pay : CLASS BALANCE SEQUENTIAL ( "SNR_2" )
from : CLASS ( "SNR" )
pay : CLASS BALANCE PRC_RATA ( "SNR_1"; "SNR 2" )

from : CLASS ( “"SNR 1" )
pay : SEQUENTIAL ( "Al#1" )
from : CLASS ( "SNR 2" )
pay : SEQUENTIAL ( "A2#1" )

from : CLASS ( "M1" )
pay : SEQUENTIAL ( "M1#1" )

from : CLASS {( "M2" )
pay : SEQUENTIAL ( "M2#1l" )

from : CLASS ( "M3" )
pay : SEQUENTIAL ( "M3#1" )

from : CLASS ( "M4" )
pay : SEQUENTIAL ( "M4#1l" )




from : CLASS ( "M5" )
pay : SEQUENTIAL ( "MS#1" )

from : CREDIT_ENHANCEMENT ("YmRsvFnd")
subject to : CEILING ( (COLL{"PREPAYPENALTY") * 100%) )
pay : PREPAYPENALTY SEQUENTIAL ("P#1")

!l PAY CAP CASHFLOW PRORATA BY BOND BALANCE
from : HEDGE ("CAP")

subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CA&P",
"ACTUAL_PMT")))
pay : COUPONCAP_SHORT PRO_RATA("Al" ; "A2" ; "M1vm o, t"M2" ; "M3M
"M4" ; "MS" ) ) .
pay : CLASS COUPONCAP_SHORT PRO_RATA ("SNR_1" ; "SNR_2" )
pay : CLASS COUPONCAP_SHORT SEQUENTIAL ("M1i" , "M2" , "M3" , "M4"
nME M )

from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO RATA ( "SNR 1" ; "SNR 2" )
from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL PMT") - HEDGE ("CAP",
"ACTUAL_PMT")))
pay : CLASS COUPONCAP_SHORT PRO_RATA ("M1")

from : CLASS ( "ROOT" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M1" )
from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CAP",
"ACTUAL_PMT")))

pay : CLASS COUPONCAP_SHORT PRO_RATA("M2")
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA { "M2" )
from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CAP",
"ACTUAL_PMT")} ) i
pay : CLASS COUPONCAP_SHORT PRC_RATA({"M3")

from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M3" )
from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CaPp", "OPTIMAL_PMT") - HEDGE ("Ccap",

"ACTUAL_PMT")))
T opay : CLASS COUPONCAP_SHORT PRO_RATA("M4")
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M4" )

from : HEDGE ("CAP")




subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CAP",

"ACTUAL_PMT")))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M5")
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M5" )
from : HEDGE ("CAP")
pay : AS _INTEREST ("R#1")

from : CLASS ( "ROOT" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "RESID" )
pay : AS_INTEREST { "C#1" )

pay : SEQUENTIAL ( "CH#1" )

calculate : #WriteDown = MAX (0.0,

BBAL ("AL#1", "A2#1", "M1#1", "M2#1", "M3#1", "M4#1", "MS#1","C#1") - COLL_BAL)

from : SUBACCOUNT ( #Writedown )

pay : WRITEDOWN PRO_RATA ( "Cg1" )
pay : WRITEDOWN PRO_RATA "MS#1"
pay : WRITEDOWN PRO_RATA "M4AH1"

pay : WRITEDOWN PRO_RATA "M2#1"
pay : WRITEDOWN PRO_RATA ( "M1#1"
calculate : #BondBal =
BRAIL ( |lA1#lll , ||A2#1u , "Ml#l" , "M2#l" , "M3#l" , IIM4#1|I , IIMS#lII)
calculate : #0OC = MAX( 0, COLL BAL - #BondBal )
calculate : #IncroOC MAX( 0, #OC - BBAL{ "C#1" ) )

pay : INCREMENT ( BALANCE "C#1" , BY #IncroCC )

(
(
pay :. WRITEDOWN PRO_RATA ( "M3#1"
(
(

PN e

DEFINE DYNAMIC #YM_HE6MOSOPCT = LOAN("SCHAM_ PREP_AMT") * 80% *
LOAN ("GROSSRATE") / 1200 * 6
|

DEFINE DYNAMIC #YM_WAIVEDPREPAY = IF ( CURMONTH EQ
LOAN ("COMMERCIAL_OP", "USER_WAIVED_PERIOD") OR CURMONTH EQ
(LOAN ("COMMERCIAL_OP", "USER_WAIVED_PERICD")+ 1)) THEN 0 ELSE
LOAN ("SCHAM_PREP_AMT") * 80% * LOAN ("GROSSRATE") / 1200 * 6

Collateral OVER
!

! Factor --Delay--
! Type Date P/Y BV  Use BV for 0

WL 20030401 9999 99989 FALSE
{
! Pool# Type Gross Current Original ~--Fee-- Maturity Orig ARM
Gross #mos #mos P#mos P#mos Life Reset Life Max Look
! Coupon Factor Balance P/Y BV P/Y BV Term Index
Margin ToRst RstPer ToRst RstPer Cap Cap Floor Negam Back
!l BEGINNING OF COLLATERAL
M 1 "2/28 6Mo LIBOR No Prepay" WL 00 WAC
8.60810 ( 4858400.23 / 4898400.23 ) ; 4898400.23
.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.99000 21 6 SYNC_INT 15.608100 1.500000 8.608100




0 0 INIT_PERCAP 3.000000

GROUP ' "1A" TEASER

M 2 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC

7.69833 ( 2362712.05 / 2362712.05 ); 2362712.05

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO

6.99000 20 6 SYNC_INT 14.698330 1.500000 7.698330

0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 3 "2/28 é6Mo LIBOR Standard Prepay" WL 00 WAC

8.16981 ( 124702103.50 / 124702103.50 ); 124702103.50

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO

6.98875 21 6 SYNC _INT 15.169810 1.500000 8.169810

0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY _FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT ); TEASER
M 4 "2/28 6Mo LIBOR Standard Prepay"” WL 00 WAC

7.50506 ( 489973.24 / 489973.24 ); 489973.24

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6EMO

6.99000 20 6 SYNC_INT 14.505060 1.500000 7.505060

0 ¢ INIT_PERCAP 3.000000 : Ce

GROUP "1A" PREPAY FLAG YM FOR 29 NONE ; YM_FCRMULA ( #YM_HE6MC8OPCT ); TEASER
M 5 "2/28 6Mo LIBOR Standard Prepay" ‘WL 00 WAC

7.75597 ( 331485.99 / 331485.99 ); 331485.99

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO

6.99000 20 6 SYNC_INT 14.755970 1.500000 7.755970

0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 6 "2/28 6Mo LIBOR Standard Prepay" . WL 00 WAC

7.85000 ¢ 220624.19 / 220624.19 ) ; 220624.19

.51 .51 354:6 354:6 360 NO_CHECK ARM LIBOR_6MO

6.59000 19 6 SYNC_INT 14.850000 1.500000 7.850000

0 0 INIT PERCAP 3.000000

GROUP "1A" PREPAY FLAG YM FOR 59 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 7 "2/28 6Mo LIBOR Waived Prepay" WL 00 WAC

7.99000 ¢ 483347.68 / 483347.68 ); 483347.68

.51 .51 354:6 354:6 360 NO_CHECK ARM LIBOR_6MO

6.99000 19 6 SYNC_INT 14.990000 1.500000 7.990000

0 0 INIT PERCAP 3.000000 : COMMERCIAL OP

"USER_WAIVED_PERIOD" 24 ; GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA
( #YM_WAIVEDPREPAY ); TEASER

M 8 "2/28 6Mo LIBOR Waived Prepay" WL 00 WAC

8.85822 4202059.84 / 4202059.84 ) ;- 4202059.84

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6&MO

6.29000 18 6 SYNC_INT 15.858220 1.500000 8.858220

0 0 INIT_PERCAP 3.000000 COMMERCIAL_OP

"USER_WAIVED_PERIOD" 24 ; GROUP "1A" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA
( #YM _WAIVEDPREPAY ); TEASER

M 9 "3/27 6Mo LIBOR Standard Prepay" WL 00 WAC

9.23231 ( 244485.21 / 244485.21 ) ; 244485.21

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO

6.89000 32 6 SYNC_INT : 16.232310 1.500000 9.232310

0 0 INIT PERCAP 3.000000

GROUP "1a" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT ); TEASER
M 10 "3/27 6Mo LIBOR Standard Prepay” WL 00 WAC

8.04967 ( 1862585.56 / 1862585.56 ) ; 1862585.56

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO

6.98384 33 6 SYNC_INT 15.049670 1.500000 8.04%5670

0 0 INIT_PERCAP 3.000000 :

GROUP "1a" PREPAY FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 11 "3/27 6Mo LIBOR Waived Prepay" WL 00 WAC

6.99000 { 226859.95 / 226859.95 ); 226859.95

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6MO




6.99000 30 . 6 SYNC_INT 13.990000 1.500000 6.990000

0 0 INIT PERCAP 3.000000 COMMERCIAL OP
"USER_WAIVED_PERICD" 36 ; GROUP "1A" PREPAY FLAG YM FOR 60 NONE ; YM_FORMULA
( #YM_WAIVEDPREPAY ); TEASER o

M 16 "2/28 6Mo LIBOR No Prepay" WL 0o WAC

8.19116 ( 6457562.00 / 6457562.00 ) ;. 6457562.00

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.990000 20 6 SYNC_INT 15,191160 1.500000 8.191160
0 0 INIT_PERCAP 3.000000

GROUP "2A" TEASER

M 17 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC

7.34228 ( 6944838.44 / 6944838.44 ) ; 6944838.44

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR 6éMO
6.990000 20 6 SYNC_INT 14.342280 1.500000 7.342280
0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG ¥YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8BOPCT ); TEASER
M 18 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC

7.81389 ( 112537941.83 / 112537941.83 ) ; 112537941.83

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.989460 21 6 SYNC_INT 14.813890 1.500000 7.813890
0 0 INIT_PERCAP 3.000000 : '
GROUP "2A" PREPAY FLAG YM FOR 23 NONE ; YM FORMULA ( #YM HE6MOBOPCT ); TEASER
M 19 "2/28 6Mo LIBOR Standard Prepay" WL (8]¢] WAC

7.59521 ( ) 1157892.59 / 11578%2.59 ) ; 1157892.59

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6&MO
6.890000 21 6 SYNC_INT 14.595210 1.500000 ©7.585210
0 0 INIT PERCAP 3.000000

GROUP "2AM PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ); TEASER
M 20 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC
13.15000 ¢ 92179.23 / 92179.23 ) ; 92179.23

.51 .51 353:5 353:5 358 NO_CHECK ARM LIBOR_6MO
6.990000 18 6 SYNC_INT 20.150000 1.500000 13.150000
0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 58 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER
M 21 "2/28 6Mo LIBOR Waived Prepay" WL 00 WAC

8.29596 ( 7532653.71 / 7532653.71 ) ; 7532653.71

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6MO
6.990000 18 6 SYNC_INT 15.295960 1.500000 8.295960
0 0 INIT_PERCAP 3.000000 COMMERCIAL_OP
"USER_WAIVED_PERIOD" 24 ; GROUP "2A" PREPAY_FLAG YM FOR 59 NONE ; YM_FORMULA
( #YM_WAIVEDPREPAY ); TEASER

M 22 "3/27 6Mo LIBOR Standard Prepay" WL 00 WAC

7.75238 422632.10 / 422632.10 ), 422632.10

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.990000 33 6 SYNC_INT 14.752380 1.500000 7.752380
0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_ FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ); TEASER
M 23 "3/27 6Mo LIBOR Standard Prepay" WL 00 WAC

7.35616 { 2472760.53 / 2472760.53 ) ; 2472760.53

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.990000 33 € SYNC_INT 14.356160 1.500000 7.356160
0 0 INIT_PERCAP 3.000000 ’

GROUP "2AM" PREPAY FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ); TEASER
M 25 "15 Yr Fixed Rate Standard Prepay"” : WL 00 WAC

8.42559 ( 378256.53 / 378256.53 ) ; 378256.53

.51 .51 176:4 176:4 180 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT ) ;

M 26 "15 Yr Fixed Rate Standard Prepay" WL 00 WAC

8.48921 ( 392714.55 / 392714.55 }; ‘382714 .55

.51 .51 175:5 175:5 ‘ 180 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;




M 27 "30 Yr Fixed Rate No Prepay" WL 00 WAC
8.60363 ( 504933.45 / 504933.45 ) ; 504933.45

.51 .51 355:5 355:5 360 NO-CHECK

GROUP "1F"

M 28 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
7.62500 ( 64857.95 / 64857.95 ) ; 64857 .95 ’
.51 .51 356:4 356:4 ‘ 360 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 1l NONE ; YM FORMULA { #YM HE6MOS8OPCT };
M 29 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
8.21926 ( 9212391.09 / 9212391.09 ); 9212391.09

.51 .51 353:4 353:4 357 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HE6MOBSOPCT ) ;
M 30 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
8.07973 ( 14963770.09 / 14963770.09 ); 14963770.09

.51 .51 353:5 353:5 358 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
M 31 "30 Yr Fixed Rate Standard Prepay” WL 00 WAC
8.08871 ¢ 458784.73 / 458784 .73 ) ; 458784 .73

.51 .51 354:6 354:6 360 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 60 NONE ; YM FORMULA ( #YM HE6MO8SOPCT )} ;
M 32 "Fixed Rate 2nd No Prepay" WL 00 WAC
12.54154 ( 458568.50 / 458568.50 ) ; 458568.50 .

.51 .51 190:5 190:5 195 NO_CHECK

GROUP "1F"

M : 33 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
10.99000 ¢ 34750.42 / 34750.42 ); 34750.42

.51 .51 233:7 233:7 240 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 34 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
11.97789 6107767.46 / 6107767.46 ); 6107767.46

.51 ) .51 207:5 207:5 212 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 35 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
12.03898 ( 427381.14 / 427381.14 ); 427381.14

.51 .51 199:5 199:5 204 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 35 NCNE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 36 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
12.65274 ( 1591570.32 / 1591570.32 ); 1591570.32

.51 .51 189:7 189:7 196 NO_CHECK

GROUP "1F" PREPAY_FLAG YM FOR 59 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT };
M 37 "Fixed Rate Balloon Standard Prepay" WL 00 WAC
8.51284 ( 403070.49 / 403070.49 ) ; 403070.49 :
.51 .51 355:5 355:5 360 NO_CHECK
BALLOON SCHED_BOTH 180

GROUP "1F" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 42 "15 Yr Fixed Rate No Prepay"” WL 00 WAC
8.90000 ( 64674.97 / 64674.97 ) ; 64674.97

.51 .51 176:4 176:4 180 NO_CHECK

GROUP "2F"

M 43 "15 Yr Fixed Rate Standard Prepay" WL 00 WAC
8.60576 | 403674.43 / 403674.43 ) ; 403674.43

.51 .51 l64:4 164:4 168 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 44. "15 Yr Fixed Rate Standard Prepay"” WL 00 WAC
8.99000 ( 49053.13 / 49053.13 ); 49053.13

.51 .51 172:8 172:8 180 NO_CHECK

GROUP "2F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 45 "30 Yr Fixed Rate No Prepay" WL 00 WAC
7.95403 1206507.88 / 1206507.88 ) ; 1206507.88

.51 .51 356:4 356:4 360 NO_CHECK

GROUP "2F" PREPAY_FLAG NONE ;




M 46 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
7.68130 ( 858304.72 / 858304.72 ) ; 858304.72

.51 .51 355:5 355:5 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 47 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
7.97820 9397381.20 / 9397381.20 }; 9397381.20

.51 .51 351:5 351:5 356 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
M 48 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
7.88863 ( 14161385.75 / 14161385:75 ) ; 14161385.75

.51 .51 347:4 347:4 351 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 35 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
M 49 "30 Yr Fixed Rate Standard Prepay" WL 00 WAC
9.99000 ¢ 104064.90 / 104064.90 ); 104064.80

.51 .51 354:6 354:6 360 NO_CHECK

GROUP "2F" PREPAY_FLAG YM FOR 60 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
M 50 "Fixed Rate 2nd No Prepay" WL 00 WAC
12.73636 ( 561475.47 / 561475.47 ) ; 561475.47

.51 .51 202:5 202:5 207 NO_CHECK

GROUP "2F" :

M . 51 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
11.75000 ( 43633.92 / 43633.92 ); 43633.92

.51 .51 175:5 175:5 180 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
M 52 "Fixed Rate 2nd Standard Prepay" WL 00 WAC
12.10715 ( 8058252.87 / 8058252.87 ); 8058252.87

.51 .51 213:5 213:5 218 NO_CHECK

GROUP "2F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA { #YM _HE6MOBOPCT ) ;
M 53 "Fixed Rate 2nd Standard Prepay" ’ WL 00 WAC
12.43856 ( 214705.04 / 214705.04 ) ; 214705.04

.51 .51 209:5 208:5 214 NO_CHECK

GROUP "2F" PREPAY_ FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEEMOSOPCT ) ;
M 54 "Fixed Rate 2nd Standard Prepay" WL - 00 WAC
12.86439 2139033.48 / 2139033.48 ) ; 2135033.48

.51 .51 214:8 214:8 222 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 55 "Fixed Rate Balloon Standard Prepay" WL 00 WAC
9.00000 ( 162482.87 / 162482.87 ) ; 162482.87

.51 .51 355:5 355:5 360 NO_CHECK
BALLOON SCHED_BOTH 180

GROUP "2F" PREPAY FLAG YM FOR 23 NONE ; YM FORMULA ( #YM HE6MO8OPCT ) ;
M 56 "Fixed Rate Balloon Standard Prepay" WL 00 WAC
9.55000 ( 95464.75 / 95464.75 ) ; 95464 .75

.51 .51 356:4 356:4 360 NO_CHECK
BALLOON SCHED_BOTH 180 ’

GROUP "2F"

PREPAY FLAG YM FOR 35 NONE ; YM FORMULA ( #YM _HE6MO8SOPCT ) ;




!
!
!
|
I
I
|
!
!
!

"COLLAT_GROUPS 1 2
l'lAl' "1F"
||2A|' ”2F"

GROUP 1
GROUP 2
!
DEFINE
DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE

DEFINE
}

]

PREPAY PPC GROUP "1A"
PREPAY PPC GROUP "1F"
PREPAY PPC GROUP "2A"
PREPAY PPC GROUP "2F"

CONSTANT
CONSTANT
CONSTANT

CONSTANT
CONSTANT
CONSTANT

CONSTANT
CONSTANT
CONSTANT
CONSTANT
CONSTANT
CONSTANT
CONSTANT
#BondBal

#origCollBal =
#0rigcollBall
#origcoll1Bal2

#0rigBondBal =
#0origBondBall
#origBondBal2

#specseneEnhPct
#SNRTargPct =
#M1TargPct 7
#M2TargPct = 8
#M3TargPct = 8
#M4TargPct = 9
#MSTargPct = 9

FULL_DEALNAME: Fremont

2002-2
!

DEAL SIZE:
PRICING SPEED: GROUP "
PRICING SPEED: GROUP "
PRICING SPEED: GROUP "
PRICING SPEED: GROUP "

! ISSUE DATE:

$ 34228

2003040

SETTLEMENT DATE: 2003042

OPTIONAL REDEMPTION: (((C

' Record date delay: 29

"DEFINE TR_INDEXDEPS_ALL
!

DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL_FIRSTPAY_DATE

z_frhe0301_mkt.txt

Z_frhe0301_mkt.CDI #CMOVER_3.0B ASSET_BACKED_HOMEEQUITY ! MAX_CF_VECTSIZE 548
Il Created by Intex Deal Maker v3.4.257 , subroutines 3.0e2
1 03/24/2003  10:00 AM

Modeled in the Intex CMO Modeling Language, (GPWWS199)

which is copyright (c) 2003 by Intex Solutions, Inc.

Intex shall not be held 1iable for the accuracy of this data

nor for the accuracy of information which is derived from this data.

RISE_PERS 24 START_CPR 4 END_CPR 35
RISE_PERS 12 START_CPR 4.6 END_CPR 23
RISE_PERS 24 START_CPR 4 END_CPR 35
RISE_PERS 12 START_CPR 4.6 END_CPR 23

350162009.97
= 175023454.16
= 175138555.81

342283000.00
= 175023454.16
= 175138555.81

= 38%

62.000000000000%
5.000000000000%

4.000000000000%

7 .000000000000%

1.800000000000%

5.500000000000%

= 342283000.00

Home Loan Trust Asset-Backed Certificates Series

3000.00

1A" PPC 100%
1F" PPC 100%
2A" PPC 100%
2F" PPC 100%
1

9

OLL_BAL / #0rigColiBal) < 10%));

20030401 _
20030525

DEFINE TABLE "CapNotional"” (23, 2) = "CURDATE" "Balance"
20030525.1
20030625.1
20030725.1
20030825.1

337,031,000
334,729,209
332,399,629
329,572,499
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z_frhe0301_mkt.txt

20030925.1 326,411,542
20031025.1 322,850,995
20031125.1 318,299,938
20031225.1 312,515,368
20040125.1 306,450,902
20040225.1 300,159,685
20040325.1 293,653,920
20040425.1 286,946,764
20040525.1 280,052,274
20040625.1 272,985,345
20040725.1 265,761,635
20040825.1 258,397,498
20040925.1 250,909,896
20041025.1 243,316,320
20041125.1 236,485,606
20041225.1 229,843,105
20050125.1 0
20050225.1 0
20050325.1 0
DEFINE TABLE "CapRateSch™ (22, 2) = "CURDATE" "Rate"

20030525.1 8.93500
20030625.1 7.49300
20030725.1 7.74200
20030825.1 7.49100
20030925.1 7.49000

- 20031025.1 7.73800
20031125.1 7.48700
20031225.1 7.73500
20040125.1 7.48500
20040225.1 7.48400
20040325.1 8.00000
20040425.1 7.48400
20040525.1 7.73300
20040625.1 7.48400
20040725.1 7.73400
20040825.1 7.48500
20040925.1 7.48700
20041025.1 7.83300
20041125.1 7.58700
20041225.1 7.98000
20050125.1 9.73900
20050225.1 0

DEFINE DYNAMIC #CapBal = LOOKUP_TBL( "STEP", Curdate, "CapNotional", "CURDATE",
"Balance" )

DEFINE DYNAMIC #CapBalend = LOOKUP_TBL( "STEP", Curdate + 30, "CapNotional",
"CURDATE", "Balance” )
|

DEFINE

"Rate" )
!

DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE

DEFINE

DYNAMIC #Cap

#Floorcollat
#ReqgPerc
#TrigenhFrac
#CumLossShft
#TrigCumLoss
#SpecOCTarg
#0C

STANDARDIZE

Rate = LOOKUP_TBL( "STEP", Curdate, "CapRateSch", "CURDATE",

= 8.5% * #0rigcoliBal
=0
=0
Frac =0 .
= 2.25% * #0rigCollBal
=0
OCT_INITVAL CONSTANT #InitoOCTarg = 2.25% *
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z_frhe0301_mkt.txt

#origcollBal
DEFINE STANDARDIZE OCT_STEPDOWN_MONTH CONSTANT #StepDownDate = 37
DEFINE STANDARDIZE OCT_STEPDOWN_FRAC  CONSTANT #StepOCFrac = 0.045
DEFINE STANDARDIZE EXCESS_INTEREST #XSSpread =0
DEFINE STANDARDIZE OCT_FLOOR CONSTANT #FlooroCTarg = #Floorcollat
DEFINE STANDARDIZE OCT_VAL DYNAMIC #Octval = #SpecoOCTarg

DEFINE COLLAT WT_BY_PREVBAL #NetRate = LOANC"OPTINT") / LOAN("PREVBAL") * 1200
DEFINE COLLAT WT_BY_PREVBAL GROUP 1 #NetRatel = LOAN("OPTINT") / LOAN("PREVBAL')
* 1200

DEFINE COLLAT WT_BY_PREVBAL GROUP 2 #NetRate?2 = LOAN("OPTINT") ./ LOAN("PREVBAL")
* 1200
!

DEFINE DYNAMIC #NetRateActual360 = #Netrate * 30 / DAYS_DIFF(CURDATE ,
MONTHS_ADD(CURDATE, -1))
|

" DEFINE COLLAT WT_BY_PREVBAL #LifeCap = 1IF LOAN("LIFE_CAP") GT O _
THEN LOAN("LIFE_CAP") -
(LOAN("GROSSRATE™) - LOAN("NETRATE")) _
b
DEFINE TABLE "OC_CUMLOSSO" (5, 2) = "MONTH" "OC_CUMLOSS_FRACO"

ELSE LOAN{"NETRATE")

48.1 0.0325
60.1 0.05
72.1  0.065
84.1 0.0725

| 999.1  0.0775
!
|

TOLERANCE WRITEDOWN_OLOSS 1.00
" INITIAL INDEX LIBOR_1MO 1.30125
INITIAL INDEX LIBOR_6MO 1.2775
!
!
Tranche "CAP_IN" PSEUDO HEDGE
Block $ 337,031,000 at 0.00 FLOAT NOTIONAL WITH FORMULA BEGIN (#CapBal); END
(#CapBalEnd); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE FREQ M _
Delay 0 Dated 20030429 Next 20030525
(1 * MIN(9.3, LIBOR_IMO)) + (-1 * #CapRate)
' 0 999
Tranche "Al" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 141769000.00 at 1.70125 GROUP 1 FREQ M FLOAT RESET M _
05 COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200 +

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030429 Next 20030525
( MINC(1 * LIBOR_IMO + ( IF (((COLL_BAL{"LAGMON_1") / #OrigcollBal) < 10%))
THEN 0.8 ELSE 0.4 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("Al#1")) )
0 999
|

Tranche "A2" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 141862000.00 at 1.65125 GROUP 2 FREQ M FLOAT RESET M _
0) COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200 +

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030429 Next 20030525
( MINC(1 * LIBOR_1IMO + ( IF (((coLL_BAL("LAGMON_1") / #origcollBal) < 10%))
THEN 0.7 ELSE 0.35 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("A2#1")) )
0 999 .
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z_frhe0301_mkt.txt
!
Tranche "M1" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 22761000.00 at 2.15125 FREQ M FLOAT RESET M _
; COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200
0); =~

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
De]ay 0 Dated 20030429 Next 20030525
( MINC(1 * LIBOR_IMO + ( IF (((COLL BAL("LAGMON_1") / #Or1gCo11Ba1) < 10%))
THEN % 275 ESSE 0.85 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M1#1")) D
999
|

Tranche "M2" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 15757000.00 at 3.20125 FREQ M FLOAT RESET M _
) COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200
0); —

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
De1ay 0 Dated 20030429 Next 20030525
{ MINC(1 * LIBOR_IMO + ( IF (((cOLL_BAL("LAGMON_1") / #OrigcColl1Bal) < 10%))
THEN 2.85 ELSE 1.9 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M2#1")) )
0 999
|
Tranche "M3" JUN_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 5252000.00 at 5.1 FREQ M FLOAT _
) COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200
0); -

DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20030401 Next 20030525
6 IF SSSCOLL_BAL("LAGMON_l") / #0rigcollBal) < 10%)) THEN 5.6 ELSE 5.1 )
|
Tranche "M4" JUN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);
Block $ 8404000.00 at 4.55125 FREQ M FLOAT RESET M
COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200

0); -
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _.
Delay 0 Dated 20030429 Next 20030525
( MINC(1 * LIBOR_IMO + ( IF (((COLL BAL("LAGMON_1") #0r1QCO1WBa1) < 10%))
THEN 4.875 ESSE 3.25 )), #LifeCap * 30 / NDAYS_ACCRUE_ INT("M4#1
0 999

!
Tranche "M5" JUN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT .01);

Block $ 6478000.00 at 4.85125 FREQ M FLOAT RESET M

; COUPONCAP 30360 NONE ( ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200
0); =

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay O Dated 20030429 Next 20030525
( MINC(1 * LIBOR_IMO + ( IF (((coLL_BAL{"LAGMON_1") / #OrwgCo113a1) < 10%))
THEN 5.325 ELSE 3.55 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M5#1")
' 0 999
Tranche "R" JUN_RES
Block $ 350162009.97 at O NOTIONAL WITH GROUP O SURPLUS _
DAYCOUNT 30360 BUSINESS_DAY NONE _
FREQ M Delay 24 Dated 20030401 Next 20030525
1

Tranche "C" JUN_OC_RES
Block $ 7879009.97 at 0 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
FREQ M Delay 24 Dated 20030401 Next 20030525

ll "

]
Tranche JUN_PEN_NO
Block $ 0.00 at 0 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
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B z_frhe0301_mkt.txt
FREQ M Delay 24 Dated 20030401 Next 20030525

Tranche "#ocC" SYMVAR
Tranche "#SpecoCTarg” SYMVAR
|
ifdef #_CMOVER_3.0Al _ -
DEFINE PSEUDO_TRANCHE COLLAT _
Delay 29 Dpated 20030401 Next 20030501 settle 20030429
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _
Delay 29 Dated 20030401 Next 20030501 Settle 20030429
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

| Delay 29 pated 20030401 Next 20030501 Settle 20030429

RESERVE_FUND "YmRsvFnd" FUNDING_FROM RULES

HEDGE "Cap" LEG "FLT" DEAL_RECEIVES OPTIMAL_INTPMT "CAP_IN"
!

CLASS "SNR_1" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= IlAlll

CLASS "SNR_2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- |IA2!I

CLASS "M1" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= IlMlll

CLASS "M2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= lezll

CLASS "M3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= HM3" -

CLASS "m4" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- ||M4||

CLASS "M5" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE

CLASS "RESID" = "R#1" "CHL" "p#1"

CLASS "SNR" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA ALLOCATION _
= "SNR_]." "SNR_ZH

CLASS "ROOT" _
WRITEDOWN_BAL RULES _
DISTRIB_CLASS RULES _
SHORTFALL_EARN_INT INTEREST TRUE _
= ”SNR" IIM1|I IIM2II IIM3” IIM4lI "M5" IIRESIDH
|
DEFINE PSEUDO_TRANCHE CLASS 'SNR" Delay 24 Dated 20030401 Next 20030525

DAYCOUNT 30360 BUSINESS_DAY NONE
!

CROSSOVER when 0
!

TRIGGER "StepUp-CumLoss” _
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FULL_NAME  "Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigCumLossFrac); _
ORIG_TARGETVAL 3.25% _

TARGETVAL (#cumLossshft); _
TRIGVAL LODIFF

!

TRIGGER "Stepup-DIgEnh" _ ) )
FULL_NAME  "Step Up Enhancement Delinguency Trigger" _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigEnhFrac); _
ORIG_TARGETVAL 19.000065134336% _
TARGETVAL (#ReqgPerc); _
TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGER" _
FULL_NAME  "Step Up Trigger" _
DEFINITION "A Step Up Trigger exists, if_
; (1) a percentage calculated as the quotient of the amount of cumulative_
realized Tosses divided by the original collateral balance exceeds the target
defined by a schedule;_

Month <= %;_
48 3.25%; _
60 5.00%; _
72 6.50%; _
84 7.25%; _
999 7.75%; _

or;(2) the aggregate principal balance of all delinguent loans * 1_
as a percentage of the respective collateral balance exceeds :_

42% * the quotient of (A) the aggregate principal balance of all_
mortgage loans minus the balance of the most senior class_
outstanding and (B) the principal balance of all Toans."_

IMPACT "1f a Step Up Trigger is in effect the OC target will change to_

the Tast value before the trigger occurred if a stepdown has_
occurred. It has no effect if a stepdown has not occurred." _
TRIGVAL FORMULA ( min(TRIGGER('Stepup-CumiLoss”,"TRIGVAL"),
TRIGGER("StepUp-DIgEnh", "TRIGVAL™)));
!

.INTEREST_SHORTFALL FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _

LOSS Ccompensate Pro_rata
!
!

"cMO Block Payment Rules

. from : CASH_ACCOUNT (100)
subject to : CEILING ( (COLL("PREPAYPENALTY")) )
pay : CREDIT_ENHANCEMENT ("YmRsvFnd™)

calculate : #PrincFracl = COLL_P(1) / COLL_P
calculate : #PrincFrac?2 = COLL_P(2) / coLL_P

1
calculate : #XtraPFracl = COLL_P(1) / COLL_P
calculate : #XtraPFrac?2 = COLL_P(2) / COLL_P

I
calculate : #Princ = COLL_P

!
calculate : #Interest = COLL_I - #HedgePaySave
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calculate : #PrevSpecoC = #SpecOCTarg
!

calculate : #CurrentoC ) = Max( 0, COLL_BAL - (BBAL("Al", "a2", "Mm1",
IIMZII, ”M3”’ ”M4ll’ "MS") - #Pr‘TnC))
]

calculate : #XSSpread = MAX( 0, #Interest - ( COLL_YM * (100% - 0%))

OPTIMAL_INTPMT("ROOT") - INTSHORT_ACCUM("ROOT") + COUPONCAP_SHORTFALL("ROOT") )

calculate : #FlooroCTotal #FlooroCTarg

calculate : #StepOCTarg COLL_BAL * #StepOCFrac

calculate : #StepbDownDatePass = CURMONTH GE #StepDownDate
|
!

calculate : #SenEnhancePct = (COLL_PREV_BAL - BBAL("SNR") ) / COLL_BAL
!

calculate : #StepDownBal = (#SenEnhancePct - #SpecSenEnhPct) + 1lE-8 GE
0.00
!

calculate : #StepDown = #StepDown OR ( BBAL("SNR") LT 0.01 ) OR (

#StepDownDatePass AND #StepDownBal )
!

calculate : #MostSenior = IF BBAL("SNR") THEN BBAL("SNR") ELSE _
IF BBAL("M1") THEN BBAL("M1") ELSE _
IF BBAL('"M2") THEN BBAL('M2") ELSE _
IF BBAL("M3") THEN BBAL("M3") ELSE _
IF BBAL("M4") THEN BBAL(M4") ELSE _
BBAL("M5™)
!lCustomized Deling Trig
calculate : #ReqPerc
?OLL_PREV_BAL

42% * MAX( 0, COLL_PREV_BAL - #MostSenior ) /

calculate : #TrigeEnhFrac
!

calculate : #TrigEnh

1 * AVG_COLL("RATE",-1,2,1)

TRIGGER("StepUp-D1gEnh™)
!

calculate : #CumLossShft = LOOKUP_TBL( "STEP", CURMONTH ,
"OC_CUMLOSSO", "MONTH", "OC_CUMLOSS_FRACO" ) .
calculate : #TrigCumLossFrac = DELINQ_LOSS_ACCUM / #OrigCollBal
|
calculate : #TrigCumLoss = TRIGGER("Stepup-CumLoss')
I
calculate : #TrigEvent = TRIGGER("STEPUP_TRIGGER")
[
calculate : #TrigoCTargpPost = #PrevSpecoC
[
calculate : #SpecOoCTarg = IF #StepDown _

THEN IF #TrigEvent _
THEN MAX( MIN( #InitoCTarg, #StepoCTarg )
, #TrigoCTargPost, #FlooroCTotal ) _
ELSE MAX( MIN( #InitoCTarg, #StepOCTarg )
, #FloorocCTotal )

ELSE MAX ( #InitOoCTarg, #FlooroCTotal )

' calculate : #SpecoCTarg = MIN( #SpecOCTarg, COLL_BAL )

; calculate : #SpecoCTarg = #0ctval

; calculate : #ocCDeficiency = MAX (0, #SpecOCTarg -~ #CurrentoC)

" calculate : #ocsurplus = MINMAX(0, #CurrentOC - #SpecOCTarg, COLL_P)
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#PrincPmt

#XSIntRem

MAX(0, COLL_P - #0CSurplus)

MAX( 0, #Interest - ( COLL_YM * (100% - 0%))

- OPTIMAL_INTPMT("ROOT") - INTSHORT_ACCUM({"ROOT") + #0OCSurplus +
COUPONCAP_SHORTFALL (""'ROOT"))
!

calculate : #subDefic
#Princ ) - COLL_BAL )
|
calculate #AaddPrinc
calculate #XSIntRem
f
calculate #XtraPDA
calculate #XSIntRem
!
calculate : #Distribamt
]
calculate #senbDistribamtl
#PrincpPmt) * #XtraPFracl
calculate : #SenDistribamt2
#PrincPmt) * #XtraPFrac2
|
calculate : #FlooroCTotall
calculate : #FlooroCTotal2
!
calculate : #ClassSNR_1PDA

#SNRTargPct * COLL_BAL(1))

calculate

calculate :

#SNRTargPct

calculate
1

calculate :

calculate

calculate :

calculate

calculate :

calculate
|

calculate

#ClassSNR_1PDA
#ClasSSNR_2PDA

) COLL _BAL(2))

#ClassSNR_2PDA

#ClassSNR_1pPDADef1ic
#ClassSNR_2pPDADefic
#TotalsenPDADef1ic

#ExcessDistribl
#ExcessDistrib2
#TotalExcessDistrib

#ExcessBalancel

#ClassSNR_ lPDA )

calculate

#ExcessBalance2

#ClassSNR_2PDA )
!

calculate :

calculate

#ExcessBalance

#ExcessDistrib

#EXcessDistrib2 ) _

calculate :

#ClassSNRPDA

#ExcessDistrib

calculate
|

#ClassSNRPDA

LI [

MAX ( 0, ( BBAL("ROOT") - BBAL( "C#1" ) -
MIN( #XSIntRem, #SubDefic )
MaX( 0, #XSIntRem - #AddPrinc )

MIN( #o0CDeficiency, #XSIntRem )
MAX( O, #XSIntRem - #XtraPDA )

#PrincPmt + #AddPrinc + #XtraPDA
#PrincPmt * #PrincfFracl + (#Distribamt -
#PrincPmt * #PrincFrac2 + (#Distribamt -
#origCol1Ball/#0rigcol1Bal * #FlooroCTotal
#0origcolliBal2/#0rigCol1Bal * #FlooroCTotal
IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #SenDistribamtl _

ELSE BBAL{"Al1l") _

- MIN(COLL_BAL(1) - #FloorocCTotall,
MAX( 0.0, MIN(BBAL("A1"), #ClassSNR_1PDA ))
IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #SenDistribamt2 _

ELSE BBAL("A2") _

- MIN(COLL_BAL(2) - #FlooroCTotal2,
MAX( 0.0, MIN(BBAL("A2"), #ClassSNR_2PDA ))
MAX( 0.0, #ClassSNR_1PDA - #SenDistribamtl )
MAX( 0.0, #ClasSSNR_2PDA - #SenDistribAmt2 )
#ClassSNR_1PDADefic + #ClassSNR_2PDADefic
MAX( 0.0, #SenDistribAmtl - #ClassSSNR_1PDA )
MAX( 0.0, #SenDistribAmt2 - #ClassSSNR_ZPDA )
#ExcessDistribl + #ExcessDistrib2
BBAL("SNR_1") - MIN( #SenDistribamtl,

BBAL("SNR_2") - MIN( #SenDistribAamt2,

#ExcessBalancel + #ExcessBalance?2

IF (#TrigEvent OR (#StepDown EQ 0.0)) _.
THEN MIN( #ExcessBalance, #ExcessDistribl +

ELSE O
#C1assSNR_1PDA + #ClassSNR_2PDA +
MIN( #ClassSNRPDA, #Distribamt )
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calculate : #ClassM1PDA = IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #DistribAmt - #ClassSSNRPDA _
ELSE BBAL("A1l", "A2", "M1") - #ClassSNRPDA _
- MIN(COLL_BAL - #FlooroCTotal, #MlTargPct *
COLL_BAL)
calculate : #ClassM1PDA
calculate : #ClassM1PDA
#ClassSNRPDA ) )
I

MAX( 0.0, MIN(BBAL("M1"™), #ClassM1PDA ))
MAX( 0, MIN( #ClassM1PDA, #Distribamt -

!
calculate : #ClassM2PDA

IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #DistribAmt - #ClassSNRPDA -
#ClassMlpPbA _
ELSE BBAL("Al", nAzn’ ann, uMzu) _
#ClassSNRPDA - #ClassM1PDA _
- MIN(COLL_BAL - #FlooroCTotal, #M2TargPct *
COLL_BAL)
calculate : #ClassM2PDA
calculate : #ClassM2PDA
#ClassSNRPDA - #ClassM1PDA ) )
{

MAX( 0.0, MIN(BBAL('"M2"), #ClassM2PDA ))
MAX( O, MIN( #ClassMZ2PDA, #Distribamt -

!
calculate : #ClassM3PDA

IF (#TrigEvent OR (#StepbDown EQ 0.0)) _
THEN #DistribAmt - #ClassSNRPDA -
#ClassMLIPDA - #ClassM2PDA _
ELSE BBAL(”Al”, ”A2", ”Ml”, "M2", ”MS") -
#ClassSNRPDA - #ClassM1PDA - #ClassM2PDA _
- MIN(COLL_BAL - #FlooroCTotal, #M3TargPct *
COLL_BAL)
calculate : #ClassM3PDA MAX( 0.0, MIN(BBAL("M3"), #ClassM3PDA ))
calculate : #ClassM3PDA MAX( 0, MIN(C #ClassM3PDA, #Distribamt -
#C1assSNRPDA - #ClassM1PDA - #ClassM2PDA ) )
|
|

calculate : #ClassM4PDA = IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #D1stribAmt - #ClassSNRPDA -
#ClassM1PDA - #ClassM2PDA - #ClassM3PDA _
. ELSE BBAL(”Al“, HAZH, ”Ml”, "MZH, "MSH,
"M4") - #ClassSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA _
-~ MIN(COLL_BAL - #FlooroCTotal, #M4TargPct *
COLL_BAL)
calculate : #ClassM4pPDA MAX( 0.0, MIN(BBAL("M4"), #ClassM4PDA ))
calculate : #ClassM4PDA = MAX( 0, MIN( #ClassMA4PDA, #DistribAmt -
#ClassSSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA ) )
f

{
calculate : #ClassM5PDA = IF (#TrigEvent OR (#StepDown EQ 0.0)) _
THEN #D1stribAmt - #Cl1assSNRPDA -
#ClassM1PDA - #ClassM2PDA - #ClassM3PDA - #ClassM4PDA _
ELSE BBAL(”Al”, "A2", anu, ann, “M3H,
"M4", "M5") - #ClassSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA - #ClassM4PDA _
- MIN(COLL_BAL - #FlooroCTotal, #MS5TargPct *
COLL_BAL)
calculate : #ClassM5PDA MAX( 0.0, MIN(BBAL("M5"), #ClassMSPDA ))
calculate : #ClassMm5PDA = MAX( 0, MIN( #ClassM5PDA, #DistribAmt -
#ClassSNRPDA - #ClassM1PDA - #ClassM2PDA - #ClassM3PDA - #ClassM4PDA ) )
|

calculate : "SNR" _

NO_CHECK CUSTOM AMOUNT = #ClassSNRPDA
|

calculate : "M1" _

NO_CHECK CUSTOM  AMOUNT = #ClassM1PDA
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calculate : "M2" _

NO_CHECK CUSTOM  AMOUNT = #ClassM2PDA
!

calculate : "M3" _

NO_CHECK CUSTOM AMOUNT = #ClassM3PDA
|

calculate : "mM4" _
NO_CHECK CUSTOM AMOUNT = #ClassM4PDA
}

calculate : "M5" _

NO_CHECK CUSTOM  AMOUNT = #ClassM5PDA
|

calculate "RESID" _

NO_CHECK CUSTOM  AMOUNT = MAX(0, COLL_P - OPTIMAL_PRINCPMT("SNR", '"M1",

|IM2", ”M3", IIM4"’ ”MS"))
!

pay CLASS INTEREST PRO_RATA  ( "SNR" )

pay CLASS INTSHORT PRO_RATA  ( "SNR" )

pay CLASS INTEREST PRO_RATA ( "mM1" )

pay CLASS INTSHORT PRO_RATA  ( "mM1" )

pay CLASS INTEREST PRO_RATA  ( "M2" )

pay CLASS INTSHORT PRO_RATA  ( "M2" )

pay CLASS INTEREST PRO_RATA  ( "mM3" )

pay CLASS INTSHORT PRO_RATA  ( "M3" )

pay CLASS INTEREST PRO_RATA  ( "M4" )

pay CLASS INTSHORT PRO_RATA  ( "M4" )

pay CLASS INTEREST PRO_RATA  ( "M5" )

pay CLASS INTSHORT PRO_RATA ¢ "M5" D)

pay CLASS PRINCIPAL SEQUENTIAL ( "SNR" )

pay CLASS PRINCIPAL SEQUENTIAL ( "M1" )

pay CLASS PRINCIPAL SEQUENTIAL ( "mM2" )

pay CLASS PRINCIPAL SEQUENTIAL ( "M3" )

pay CLASS PRINCIPAL SEQUENTIAL ( "m4" )

pay CLASS PRINCIPAL SEQUENTIAL ( "M5" )
calculate : #SeniorPrinc = #PrincPmt / #Distribamt * #ClassSNRPDA
calculate : #SeniorXtraP = #ClassSNRPDA - #SeniorPrinc

|

calculate #SseniorpPDAl = MAX( 0, MIN( #ClassSNR_1PDA, #SenDistribamtl

) ) o+ _
. MIN( #ClassSNR_1pPDADefic,
#ClassSNR_1PDADef1ic/#TotalSenPDADefic * #TotalExcessDistrib) )
calculate #SeniorpPbA2 = MAX( 0, MIN( #ClassSNR_2PDA, #SenDistribAamt2

) )+
_ MIN(C #ClassSNR_2PDADefic,
#ClassSNR_2PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)

from CLASS ( "SNR" )
pay CLASS INTEREST PRO_RATA ( "SNR_1"; "SNR_2" )
pay CLASS INTSHORT PRO_RATA ( "SNR_1"; "SNR_2" )
. from : cLASS ( "SNR" )
subject to : CEILING ( #SeniorpPDAl)
pay CLASS BALANCE SEQUENTIAL ( "SNR_1" )
~ from : CLASS ( "SNR" )
subject to CEILING ( #SeniorpPDA2)
pay CLASS BALANCE SEQUENTIAL ( "SNR_2" )
from CLASS ( "SNR" )
pay CLASS BALANCE PRO_RATA ( "SNR_1"; "SNR_2" )
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from : CLASS ( "SNR_1" )

pay : SEQUENTIAL ( "Al#1" )
from : CLASS ( "SNR_2" )

pay : SEQUENTIAL ( "A2#1" )

from : CLASS ( "M1" )
pay : SEQUENTIAL ¢ "M1#1" )

from : cCLASS ( "M2" )
pay : SEQUENTIAL ( "M2#1" )

from : <CLASS ( "M3" )
pay : SEQUENTIAL ( "M3#1" )

from : cLASS ( "mM4" )
pay : SEQUENTIAL ( "M4#1" )

from : CLASS ( "MS" )
pay : SEQUENTIAL ( "M5S#1" )

. from : CREDIT_ENHANCEMENT ("YmRsvFnd™)
subject to : CEILING ( (COLL("PREPAYPENALTY") * 100%) )
pay : PREPAYPENALTY SEQUENTIAL("P#1")

1! PAY CAP CASHFLOW PRORATA BY BOND BALANCE
from : HEDGE ("CAP™)
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CAP",
"ACTUAL_PMT")))
5 ) pay : COUPONCAP_SHORT PRO_RATA("A1l" ; "A2" ; "M1" ; "M2" ; "M3" ; "M4" ;
I|M (1)

pay : CLASS COUPONCAP_SHORT PRO_RATA ("SNR_1" ; "SNR_2" )
pay : CLASS COUPONCAP_SHORT SEQUENTIAL ('"M1™ , "mM2" , "M3" , "m4" , "M5" )
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "SNR_1" ; "SNR_2" )
from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("capP",
"ACTUAL_PMT™)))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M1'")
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M1" )
_ from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE (''CAP",
"ACTUAL_PMT")))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M2')
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from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M2" )
~ from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("cAP",
"ACTUAL_PMT™)))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M3")
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M3"™ )
~ from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT’) - HEDGE ("CAP",
"ACTUAL_PMT")))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M4™)
from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M4" )
- from : HEDGE ("CAP")
subject to : CEILING ((HEDGE ("CAP", "OPTIMAL_PMT") - HEDGE ("CAP",
"ACTUAL_PMT'")))
pay : CLASS COUPONCAP_SHORT PRO_RATA("M5")
from : cLass ( "rRoOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "M5" )
from : HEDGE ("CAP")
pay : AS_INTEREST ('"R#1")

from : cCLASS ( "RoOT" )
pay @ CLASS PRINCIPAL SEQUENTIAL {( "RESID" )
pay : AS_INTEREST ( "C#1" )

calculate : #writebDown = MAX(0.0,
BBAL("AL#1", "A2#1", "MI#1", "M2#1", "M3#1", "M4#1", "M5#1","C#1") - COLL_BAL)
from : SUBACCOUNT ( #writedown )
pay : WRITEDOWN PRO_RATA ( "C#1" )
pay : WRITEDOWN PRO_RATA ( "M5#1" )
pay : WRITEDOWN PRO_RATA ( )
pay : WRITEDOWN PRO_RATA ( "M3#1" )
pay : WRITEDOWN PRO_RATA ( )
pay : WRITEDOWN PRO_RATA ( "M1#1" )
calculate : #BondBal = BBAL("ALI#L1","A2#1", "M1#1", " "M2#1", "M3#1", "M4#1", "M5#1")
calculate : #0C = MAX( 0, COLL_BAL - #BondBal )
calculate : #IncrocC = MAX( 0, #0C - BBAL( "C#1" ) )

pay : INCREMENT ( BALANCE "C#1" , BY #IncrocC )

DEFINE DYNAMIC #YM_HEG6MO80OPCT = LOAN("SCHAM_PREP_AMT") * 80% * LOAN("GROSSRATE") /
1200 * 6
|

DEFINE DYNAMIC #YM_WAIVEDPREPAY = IF ( CURMONTH EQ
LOAN("COMMERCIAL_OP","USER_WAIVED_PERIOD") OR CURMONTH EQ
(LOAN("COMMERCIAL_OP" ,"USER_WAIVED_PERIOD")+ 1)) THEN O ELSE LOAN("SCHAM_PREP_AMT")
* 80% * LOAN("GROSSRATE") / 1200 * 6
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'CO11atera1 OVER

! Factor --pelay--

! Type Date P/Y BV Use BV for 0

| wL 20030401 9999 9999  FALSE

! Pool# Type Gross Current original --Fee-- Maturity Orig ARM
Gross #mos #mos P#mos P#mos Life  Reset Life Max Look

! Coupon Factor Balance P/Y BV P/Y BV Term Index

Margin ToRst RstPer ToRst RstPer Cap Cap Floor Negam Back
I'l BEGINNING OF COLLATERAL

M 1 "2/28 6Mo LIBOR No Prepay" WL 00 WAC

8.60810 ( 4898400.23 / 4898400.23 ); 4898400.23

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.99000 21 6 SYNC_INT 15.608100 1.500000

8.608100 0 0 INIT_PERCAP 3.000000

GROUP "1A™ TEASER

M 2 "2/28 6Mo LIBOR Standard Prepay” wL 00 WAC

7.69833 ( 2362712.05 / 2362712.05 ); 2362712.05

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.99000 20 6 SYNC_INT 14.698330 1.500000

7.698330 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER

M 3 "2/28 6Mo LIBOR Standard Prepay" wL 00 WAC

8.16981 ( 124702103.50 / 124702103.50 ); 124702103.50

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.98875 21 6 SYNC_INT 15.169810 1.500000

8.169810 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT ):; TEASER

M 4 "2/28 6Mo LIBOR Standard Prepay" wL 00 WAC

7.50506 ( 489973.24 / 489973.24 ); 489973.24

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.99000 20 6 SYNC_INT 14.505060 1.500000

7.505060 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 29 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER

M 5 "2/28 6Mo LIBOR Standard Prepay" wL 00 WAC
7.75597 ( 331485.99 / 331485.99 ); 331485.99
.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
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6.99000 20 6 SYNC_INT 14.755970 1.500000
7.755970 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT ); TEASER

M 6 "2/28 6Mo LIBOR Standard Prepay” WL 00 WAC

7.85000 ( 220624.19 / 220624.19 ); 220624.19

.51 .51 354:6 354:6 360 NO_CHECK ARM LIBOR_6MO
6.99000 19 6 SYNC_INT 14.850000 , 1.500000

7.850000 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 59 NONE ; YM_FORMULA ( #YM_HEGEMO8OPCT ); TEASER

M 7 "2/28 6Mo LIBOR waived Prepay" WL 00 WAC

7.99000 ( 483347.68 / 483347.68 ); 483347.68

.51 .51 354:6 354:6 360 NO_CHECK ARM LIBOR_6MO
6.99000 19 6 SYNC_INT 14.990000 1.500000

7.990000 0 0 INIT_PERCAP 3.000000

COMMERCIAL_OP "USER_WAIVED_PERIOD" 24 ; GRoup "1A" PREPAY_FLAG YM FOR 36 NONE ;
YM_FORMULA ( #YM_WAIVEDPREPAY ). TEASER

M 8 "2/28 6Mo LIBOR waived Prepay" CWL 00 WAC

8.85822 ( 4202059.84 / 4202059.84 ); 4202059.84 .

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6MO
6.99000 18 6 SYNC_INT 15.858220 1.500000

8.858220 0 0 INIT_PERCAP 3.000000

COMMERCIAL_OP "USER_WAIVED_PERIOD" 24 ; GROUP "1A" PREPAY_FLAG YM FOR 60 NONE ;
YM_FORMULA ( #YM_WAIVEDPREPAY ); TEASER

M 9 "3/27 6Mo LIBOR Standard Prepay"” WL 00 WAC

9.23231 ( 244485.21 / 244485.21 ); 244485.21

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.99000 32 6 SYNC_INT 16.232310 1.500000

9.232310 0 0 INIT_PERCAP 3.000000

GROUP M1A" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER

M 10 "3/27 6Mo LIBOR Standard Prepay" WL 00 WAC

8.04967 ( 1862585.56 / 1862585.56 ); 1862585.56

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.98384 33 6 SYNC_INT 15.049670 1.500000

8.049670 0 0 INIT_PERCAP 3.000000

GROUP "1A" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT ); TEASER

M 11 "3/27 6Mo LIBOR Waived Prepay" wL 00 WAC

6.99000 ( 226859.95 / 226859.95 ); 226859.95

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6MO
6.99000 30 6 SYNC_INT 13.990000 1.500000
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6.990000 0 0 INIT_PERCAP 3.000000

COMMERCIAL_OP "USER_WAIVED_PERIOD" 36 ; GROUP "1A" PREPAY_FLAG YM FOR 60 NONE ;

YM_FORMULA ( #YM_WAIVEDPREPAY ); TEASER

M 16 "2/28 6MO LIBOR No Prepay" WL 00 WAC

8.19116 ( 6457562.00 / 6457562.00 ); 6457562.00

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.990000 20 6 SYNC_INT 15.191160 1.500000

8.191160 0 0 INIT_PERCAP 3.000000

GROUP "2A™ TEASER

M 17 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC

7.34228 ( 6944838.44 / 6944838.44 ); 6944838.44

.51 .51 355:5 355:5 360 NO_CHECK ARM LIBOR_6MO
6.990000 20 6 SYNC_INT 14.342280 1.500000

7.342280 0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT ); TEASER

M 18 "2/28 6Mo LIBOR Standard Prepay"” WL 00 WAC

7.81389 ( 112537941.83 / 112537941.83 ); 112537941.83

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.989460 21 6 SYNC_INT 14.813890 1.500000

7.813890 0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEGMO80PCT ); TEASER

M 19 "2/28 6Mo LIBOR Standard Prepay" WL 00 WAC

7.59521 ( 1157892.59 / 1157892.59 ); 1157892.59

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.990000 21 6 SYNC_INT 14.595210 1.500000

7.595210 0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSQPCT ); TEASER

M 20 "2/28 6Mo LIBOR Standard Prepay"” wL 00 WAC

13.15000 ( 92179.23 / 92179.23 ); 92179.23

.51 .51 353:5 353:5 358 NO_CHECK ARM LIBOR_6MO
6.990000 18 6 SYNC_INT 20.150000 1.500000

13.150000 0 0 INIT_PERCAP 3.000000

GROUP "Z2A" PREPAY_FLAG YM FOR 58 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ); TEASER
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M 21 "2/28 6Mo LIBOR Waived Prepay" WL 00 WAC

8.29596 ( 7532653.71 / 7532653.71 ); 7532653.71

.51 .51 353:7 353:7 360 NO_CHECK ARM LIBOR_6MO
6.990000 18 6 SYNC_INT 15.295960 1.500000

8.295960 0 0 INIT_PERCAP 3.000000

COMMERCIAL_OP "USER_WAIVED_PERIOD" 24 ; GROUP "2A" PREPAY_FLAG YM FOR 59 NONE ;
YM_FORMULA ( #YM_WAIVEDPREPAY ); TEASER

M 22 "3/27 6Mo LIBOR Standard Prepay" wL 00 WAC

7.75238 ( 422632.10 / 422632.10 ); 422632.10

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.990000 33 6 SYNC_INT 14.752380 1.500000

7.752380 0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT ); TEASER

M 23 "3/27 6Mo LIBOR Standard Prepay” WL 00 WAC

7.35616 ( 2472760.53 / 2472760.53 ); 2472760.53

.51 .51 356:4 356:4 360 NO_CHECK ARM LIBOR_6MO
6.990000 33 6 SYNC_INT 14.356160 1.500000

7.356160 0 0 INIT_PERCAP 3.000000

GROUP "2A" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEGMOB0PCT ); TEASER

M 25 "15 Yr Fixed Rate Standard Prepay" WL 00 WAC
8.42559 ( 378256.53 / 378256.53 ); 378256.53
.51 .51 176:4 176:4 180 NO_CHECK

GROUP
"1F" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT );
M 26 "15 Yr Fixed Rate Standard Prepay" wL 00 WAC
8.48921 ( 392714.55 / 392714.55 ); 392714.55
.51 .51 175:5 175:5 180 NO_CHECK

GROUP

"1F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );
M 27 "30 Yr Fixed Rate No Prepay" wL 00 WAC
8.60363 ( 504933.45 / 504933.45 ); 504933.45
.51 .51 355:5 355:5 360 NO_CHECK
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|I1FH

M 28 "30 Yr Fixed Rate Standard Prepay” WL 00
7.62500 ( 64857.95 / 64857.95 ); 64857.95
.51 .51 356:4 356:4 360 NO_CHECK

"1F" PREPAY_FLAG YM FOR 11 NONE ; YM_FORMULA ( #YM_HEG6MO8OPCT );

M 29 "30 Yr Fixed Rate Standard Prepay" wL 00
8.21926 ( 9212391.09 / 9212391.09 ); 9212391.09
.51 .51 353:4 353:4 357 NO_CHECK

"1F" PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEGMO8OPCT );

M 30 "30 vr Fixed Rate Standard Prepay” wL 00
8.07973 ( 14963770.09 / 14963770.09 ); 14963770.09
.51 .51 353:5 353:5 358 NO_CHECK

"1F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEG6MOSOPCT );

M 31 "30 Yr Fixed Rate Standard Prepay” wL 00
8.08871 ( 458784.73 / 458784.73 ); 458784.73
.51 .51 354:6 354:6 360 NO_CHECK

"1F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );
M 32 "Fixed Rate 2nd No Prepay” wL
12.54154 ( 458568.50 / 458568.50 ); 458568.50
.51 .51 190:5 190:5 195 NO_CHECK
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n 1Fll

M 33 "Fixed Rate 2nd Standard Prepay"” WL 00
10.99000 ( 34750.42 / 34750.42 ); 34750.42
.51 .51 233:7 233:7 240 NO_CHECK

"1F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEG6MO80OPCT );

M 34 "Fixed Rate 2nd Standard Prepay" WL 00
11.97789 ( 6107767.46 / 6107767.46 ); 6107767.46
.51 .51 207:5 207:5 212 NO_CHECK

"1F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEGMO8OPCT );

M 35 "Fixed Rate 2nd Standard Prepay" wL
12.03898 ( 427381.14 / 427381.14 ); 427381.14
.51 .51 199:5 199:5 204 NO_CHECK

"1F" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT );

M 36 "Fixed Rate 2nd Standard Prepay" wL 00
12.65274 ( 1591570.32 / 1591570.32 ); 1591570.32
.51 .51 189:7 189:7 196 NO_CHECK

"1F" PREPAY_FLAG YM FOR 59 NONE ; YM_FORMULA ( #YM_HEGMOBOPCT );

M 37 "Fixed Rate Balloon Standard Prepay" wL 00
8.51284 ( 403070.49 / 403070.49 ); 403070.49
.51 .51 355:5 355:5 360 NO_CHECK

BALLOON SCHED_BOTH

"1F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEGMOSOPCT );

M 42 "15 Yr Fixed Rate No Prepay" wL

8.90000 ( 64674.97 / 64674.97 ); 64674.97
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.51 .51 176:4 176:4 180 NO_CHECK
"2F"

M 43 "15 Yr Fixed Rate Standard Prepay" wL 00
8.60576 ( 403674.43 / 403674.43 ); 403674.43
.51 .51 164:4 164:4 168 NO_CHECK

"2F" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEGMO80PCT );

M 44 "15 Yr Fixed Rate Standard Prepay" WL
8.99000 ( 49053.13 / 49053.13 ); 49053.13
.51 .51 172:8 172:8 180 NO_CHECK

"2F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HEG6MOSOPCT );

M 45 "30 Yr Fixed Rate No Prepay" wL 00
7.95403 ( 1206507.88 / 1206507.88 ); 1206507.88
.51 .51 356:4 356:4 360 NO_CHECK

"2F" PREPAY_FLAG NONE ;

M 46 "30 Yr Fixed Rate Standard Prepay" WL 00
7.68130 ( 858304.72 / 858304.72 ); 858304.72
.51 .51 355:5 355:5 360 NO_CHECK

"2F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT );

M 47 "30 Yr Fixed Rate Standard Prepay" WL 00
7.97820 ( 9397381.20 / 9397381.20 ); 9397381.20
.51 .51 351:5 351:5 356 NO_CHECK
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"2F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEGMOSOPCT );

M 48 "30 Yr Fixed Rate Standard Prepay" wL 00
7.88963 ( 14161385.75 / 14161385.75 ); 14161385.75
.51 .51 347:4 347:4 351 NO_CHECK

"2F" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEG6MO8OPCT );

M 49 "30 Yr Fixed Rate Standard Prepay” WL 00
9.99000 ( 104064.90 / 104064.90 ); 104064.90
.51 .51 354:6 354:6 360 NO_CHECK

"2F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HEG6MO80PCT );

M 50 "Fixed Rate 2nd No Prepay" WL
12.73636 ( 561475.47 / 561475.47 ); 561475.47
.51 .51 202:5 202:5 207 NO_CHECK
IIZF"

M 51 "Fixed Rate 2nd Standard Prepay" WL 00
11.75000 ( 43633.92 / 43633.92 §; 43633.92
.51 .51 175:5 175:5 180 NO_CHECK

"2F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEGMOSOPCT );

M 52 "Fixed Rate 2nd Standard Prepay" WL 00
12.10715 ( 8058252.87 / 8058252.87 ); 8058252.87
.51 .51 213:5 213:5 218 NO_CHECK
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"2F" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEG6MO8OPCT );
M 53 "Fixed Rate 2nd Standard Prepay" wL 00
12.43856 ( 214705.04 / 214705.04 {; 214705.04
.51 209:5 209:5 214 NO_CHECK

"2F" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEG6MO8SOPCT );
M 54 "Fixed Rate 2nd Standard Prepay" wL 00
2139033.48 / 2139033.48 ); 2139033.48

12.86439 (
.51

.51 214:8 214:8 222 NO_CHECK

"2F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );

M 55 "Fixed Rate Balloon Standard Prepay" wL

9.00000 ( 162482.87 / 162482.87 ); 162482.87

.51 .51 355:5 355:5 360 NO_CHECK
BALLOON SCHED_BOTH

"2F"  PREPAY_FLAG YM FOR 23 NONE ; YM_FORMULA ( #YM_HEG6MO8OPCT );

M 56 "Fixed Rate Balloon Standard Prepay" WL

9.55000 ( 95464.75 / 95464.75 ); 95464.75

.51 .51 356:4 356:4

360 NO_CHECK
BALLOON SCHED_BOTH

"2F" PREPAY_FLAG YM FOR 35 NONE ; YM_FORMULA ( #YM_HEGMO8SOPCT );
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